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In this paper, we aim at generalising the evidential reasoning (ER) rule to establish a new
maximum likelihood evidential reasoning (MAKER) framework for probabilistic inference from
inputs to outputs in a system space, with their relationships characterised by imperfect data. The
MAKER framework consists of three models: system state model (SSM), evidence acquisition model
(EAM) and evidential reasoning model (ERM). SSM is introduced to describe system output in the
form of ordinary probability distribution on singleton states of the system space to model
randomness only, or more generally basic probability distribution on singleton states and their
subsets, referred to as states for short, to depict both randomness and ambiguity explicitly. EAM is
established to acquire evidence from a data source as system input in the form of basic probability
distribution on the evidential elements of the data source, with each evidential element pointing
to a state in the system space. ERM is created to combine pieces of acquired evidence, with each
represented in the form of basic probability distribution on all the states and the powerset of the
system space to facilitate an augmented probabilistic inference process where the trustworthiness
of evidence is explicitly modelled alongside its randomness and ambiguity.

Within the MAKER framework, the trustworthiness of evidence is defined in terms of its reli-
ability and expected weight to measure the total degree of its support for all states. Interdepen-
dence between pairs of evidence is also measured explicitly. A general conjunctive MAKER rule
and algorithm are then established to infer system output from multiple inputs by combining
multiple pieces of evidence that have weights and reliabilities and are dependent on each other in
general. Several special MAKER rules and algorithms are deduced to facilitate inference in special
situations where evidence is exclusive or independent of each other. Specific conditions are
identified and proven where the MAKER rule reduces to the ER rule, Dempster’s rule and Bayes’
rule. A bi-objective nonlinear pre-emptive minimax optimisation model is built to make use of
observed data for optimal learning of evidence weights and reliabilities by maximising the pre-
dicted likelihood of the true state for each observation. Two numerical examples are analysed to
demonstrate the three constituent models of the MAKER framework, the MAKER rules and al-
gorithms, and the optimal learning model. A case study for human well-being analysis is provided
where data from a panel survey are used to show the potential applications of the MAKER
framework for probabilistic reasoning and decision making under different types of uncertainty.
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1. Introduction

In this paper, we aim to generalise the ER rule that was established to enable probabilistic inference by combining multiple pieces of
evidence, with each having weight and reliability and all being independent of each other [71]. Since its establishment, persistent
efforts have been made to improve and apply the ER rule in various fields, including professional services such as healthcare [1,25-28,
31,77,87,88], insurance [35,36,45] and finance [38,43,44,51], multiple criteria decision analysis [17,19,20,34,81-85], machine
learning [8-10,61,62,78], engineering and manufacturing systems [29,50,52,63], environment and sustainability [48,49,60], energy
systems [30,57], transportation systems [7,72,79], project management [32,33,53,86], and social systems [11,42,54,55,75,76],
among others.

From the extensive work on improving and applying the ER rule, such as those mentioned above, lessons have been learnt, which
have inspired researchers to enhance and generalise it for wider and more robust applications. One such key lesson is about the
interpretability and transparency of the inference process, essential for applications in many areas, such as professional services, where
decision makers (doctors, lawyers, claim handlers, loan underwriters, etc.) would not accept recommendations generated by AI De-
cision Support Systems (AI-DSSs) unless it can provide interpretations on how the recommendations are generated step-by-step and
why and to what extent they can be trusted [43,44]. In the ER rule, weight and reliability are introduced as one of its unique features;
however, there is a lack of explicit definitions and procedures to guide how they should be interpreted and acquired from historical
data, human knowledge or a mix of them. With surging interests in big data and AI from almost every corner of the world more than
ever before, it is inevitable that any application of the ER rule needs to make use of data, although it is always advisable not to un-
derestimate the importance and value of human knowledge. Another key lesson learnt is also related to data, specifically, how to
acquire evidence from data and use it in inference when multiple pieces of evidence tend to be dependent on each other in general,
rather than always independent of each other. It is the development of the likelihood analysis method [72] that creates a robust process
to acquire evidence from data and makes it possible to model interdependency explicitly among multiple pieces of evidence, to be
explored further in this paper.

In fact, transparency, interpretability and dependency are key issues not unique to AI-DSSs built upon the ER rule but common to
any Al systems that are also built to learn, reason and decide. For instance, Mittelstadt [39] stated that AI systems are frequently
thought of as opaque, meaning their performance or logic is thought to be inaccessible or incomprehensible to human observers, and
emphasized that explaining the functionality and behaviour of AI systems in a meaningful and useful way to people designing,
operating, regulating, or affected by their outputs is extremely challenging. Markus et al. [37] argued that AI has huge potential to
improve the health and well-being of people, but adoption in clinical practice is still limited, and lack of transparency is identified as
one of the main barriers to implementation, as clinicians should be confident the AI system can be trusted. Balasubramaniam et al. [2]
analysed the ethical guidelines and revealed that the importance of transparency is highlighted by almost all of the organizations and
explainability is considered as an integral part of transparency. Ribeiro et al. [41] investigated dependency factors in the
Dempster-Shafer theory by proposing a new approach based on Bayesian net, Pearson’s test, and linear regression for multi-sensor
information fusion and applied it in adverse drug reactions, emphasising the importance of addressing the issue of dependency
among factors.

To deal with those key issues it is necessary to explain the functionality and behaviour of Al systems in a meaningful and useful way
[39]. In this paper, we focus our efforts on addressing the issues of transparency, interpretability and dependency related to the ER rule
and identified from its applications in theoretical, methodological and technical aspects. That is, when evidence is acquired from
imperfect data [72], how should weight and reliability be defined and interpreted and how should interdependence among multiple
pieces of evidence be measured and taken into account in reasoning and decision making? It is possible to adjust probabilities or beliefs
for better data fusion and mitigate possible correlations or dependencies among evidence using a mixed approach [41]. However, we
believe that complying with widely recognised scientific principles is a prerequisite for any reasoning approach to be considered
intrinsically transparent and interpretable. It is due to this belief that in this paper we will investigate the theoretical, methodological
and technical issues in a systematic manner and endeavour to explore a principled approach for establishing a unique MAKER
framework.

In the MAKER framework, evidence weight and reliability are explicitly defined and can be learnt from data, the trustworthiness of
evidence or any inferred conclusion is clearly defined in relation to evidence weight and reliability, and interdependence among
evidence is also precisely defined and can be calculated from data. The original thinking that leads to the creation of the unique MAKER
framework not only results from the persistent efforts to improve and apply the ER rule but also is inspired by Dempster’s pioneer work
on generalising Bayesian inference to model both randomness and ambiguity that are common in imperfect data [12,13] and his
system view on how ambiguity should be handled [14], as well as Shafer’s creative thinking on the nature of evidence as described in
the first three chapters of his book [46].

The MAKER framework takes a system view in terms of using evidence acquired from data as system inputs to infer conclusions as
system outputs in order to support evidence-based decision making with single criterion or multiple criteria under different types of
uncertainty [4,16,18,19,24,47,56,58,64,66-68,85] and for probabilistic modelling and inference based on the belief rule base
methodology [9,45,59,69,70]. It consists of three models: SSM, EAM and ERM, where evidence is profiled as basic probability dis-
tributions for probabilistic inference and both input and output models as well as the inference processes are described in the format of
evidence.

SSM is rooted in Dempster’s pioneer work and system view for generalising Bayesian inference [12-14] and is probably the most
important of his work and views. The innovative thinking behind it is unambiguously footed on the widely recognised principle of
Bayesian inference that is perhaps a perfect inference engine given perfect data with randomness explicitly taken into account [3,21,
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22]. SSM sets the foundation of the MAKER framework and is first introduced to describe system output in the form of ordinary
probability distribution on singleton states of a system space to model randomness only, or more generally in the form of basic
probability distribution on both singleton states and their subsets of the system space, all referred to as states for short, to depict both
randomness and ambiguity [14].

EAM is established to acquire evidence from a data source as system input in the form of basic probability distribution on the
evidential elements of the data source, with each evidential element pointing precisely to a state in the system space. Note that every
data source is equipped with its own EAM, where each of its own evidential elements corresponds to a specific state in the system space.
The creation of EAM for a data source provides a basis to acquire evidence from the data source and enables the definition and
interpretation of weight as a measure of the data source’s ability to provide correct judgements for reasoning and decision making.

ERM is created to profile acquired evidence in the form of basic probability distribution on all the states and the powerset of the
system space and provide a basis to model the reliability and trustworthiness (or untrustworthiness) of the acquired evidence. The
reliability of a piece of evidence measures the extent to which it can represent a correct outcome (conclusion or assessment) in terms of
probability distribution on all states. The trustworthiness of evidence is defined in terms of its reliability and expected weight to
measure the total degree of its support for all states. It is within ERM that probabilistic inference is performed by combining multiple
pieces of evidence with randomness, ambiguity and untrustworthiness all duly taken into consideration under the united framework.
In the inference process, interdependence among evidence is explicitly taken into account to infer complex system behaviours in a
probabilistic manner. An interdependence index among pieces of evidence is defined precisely and calculated from probabilities.

A general conjunctive MAKER rule and algorithm are established to infer system output from system inputs by combining multiple
pieces of evidence that each have weights and reliability and are dependent on each other in general. The establishment of the MAKER
rule is underpinned by the widely recognised principles governing probabilistic inference, in particular, Bayesian principle and the
likelihood principle [3,5,22,72], as well as Dempster’s principle as introduced in this paper. Several special MAKER rules and algo-
rithms are deduced to facilitate inference in special cases where multiple pieces of evidence are either exclusive or independent of each
other. The concepts of mutual exclusiveness and independence are explicitly defined in terms of basic probability functions within the
MAKER framework to facilitate probabilistic inference with imperfect data or knowledge. Specific conditions are identified and proven
where the MAKER rule reduces to the ER rule, Dempster’s rule and Bayes’ rule.

To facilitate the application of the MAKER rules and algorithms, a bi-objective nonlinear minimax optimisation model is built to
make use of observation data for optimal learning of evidence weights and reliabilities by means of maximising the predicted like-
lihood of the true state for each observation. The two objectives are prioritised, and a solution method is proposed to solve the
optimisation problem in two steps to optimise the two objectives in sequence. The model is non-smooth in its original format and is
transformed to an equivalent smooth model, so that it can be solved by the Evolutionary engine or the GRG Nonlinear engine of Excel
Solver, or similar optimisation tools in other platforms.

Two illustrative examples are analysed to demonstrate the three basic models of the MAKER framework, the MAKER rules and
algorithms, and the optimal learning model. The first example is related to disease diagnosis via different tests, e.g. saliva test and
blood test, and is composed from experiences gained from many research projects in healthcare. It is so designed that typical features of
imperfect data are included and analysed. It is used throughout the paper to elaborate the new concepts and formulae of the MAKER
framework, rules and algorithm as well as the optimal learning model. The second example is dedicated to illustrating the MAKER
framework in detail by showing the step-by-step calculations of how it can be applied to mimic the process of a jury reaching its verdict
by combining jurors’ conclusions that are not fully reliable in nature and are assumed to be mutually independent [40]. A case study
for human well-being analysis is provided, where the British Household Panel Survey (BHPS) data [23,73,74] is used to show why the
MAKER framework is useful to analyse the data of high quality yet still imperfect due to missing and imbalanced data, and how widely
it may be applied for reasoning and decision making under different types of uncertainty. The detailed calculation processes for the
examples and case study are recorded in Excel sheets together with Solver models that are provided as the supplementary materials of
the paper.

2. The likelihood method for analysis of imperfect data

The type of probabilistic inference investigated in this paper is based on a system view and concerned with how to acquire evidence
from data by means of probability distributions as system inputs, and how to generate system output as probability distributions by
combining multiple pieces of evidence. The main idea and requirements of such probabilistic inference are explained using an example
discussed in this section, in particular how to acquire evidence from data using a likelihood method. This example is used to
demonstrate the original thinking, theoretical developments, modelling processes and new algorithms throughout this paper.

2.1. A data-driven disease diagnosis example

The example is concerned with how to use routinely collected data to predict disease given different tests, such as saliva test and
blood test, among others. In such inferential model-based prediction, disease outcome is taken as system output, with saliva test and
blood test as system inputs. The output variable is labelled as y and takes three categorical values: whether it is true (y =y;), false (y =
y2) or unknown (y = © = {true, false}) that a patient has disease. The first input variable is the saliva test result, is labelled by x; and
takes two categorical values: saliva positive (x; = x;1) or saliva negative (x; = xj3). The second input variable is the blood test result,
is labelled by x» and takes two categorical values: blood positive (x2 = x21) or blood negative (x2 = x22). To simplify description, the
records having the same input and output values are grouped together. The simulated data of 6300 patient records for the example are
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shown in Table 1.1 and Table 1.2, where complete and incomplete patient records are listed separately to facilitate discussions in the
following sections.

The data shown in Table 1.1 and Table 1.2 are imperfect in the sense that they involve different types of uncertainty, that is,
randomness, ambiguity, incompleteness, inaccuracy, and insufficiency caused by imbalance or lack of data. The data is random
because the same test results can lead to different outputs. For example, patients 1-93 have positive saliva and positive blood test
results and have the disease; however, patients 101-120 also have positive saliva and positive blood test results but do not have the
disease. Some of the data is ambiguous in that it is unknown whether the following patients have the disease or not: patients 1001-
1100, 3101-3200, and 6201-6300. The data is incomplete in that patients 1101-3200 only have saliva test results, whilst patients
3201-6300 only have blood test results. There is also an issue of data insufficiency caused by data imbalance, which affects data quality
and is not obvious from Table 1.1 and Table 1.2 but will be revealed by descriptive data analysis later. In addition to the above, one
may also be concerned that the test results and the diagnostic outcomes of the collected data can be inaccurate due to, for example: (i)
possible errors in the test, diagnosis and data recording processes, (ii) the number of collected records not being large enough for
estimation of population behaviours with high trustworthiness, (iii) inadequacy of using only saliva test and blood test to make reliable
prediction of the disease, (iv) the relationships between the disease and saliva test or blood test not being adequately captured by the
data of Table 1.1 and Table 1.2, among other possible reasons. That is, the veracity of the data can be a concern, or how trustworthy it is
to use the test results to predict the disease.

2.2. Representation and descriptive analysis of imperfect data

Conventional probabilistic inference relies on complete and unambiguous data. This means that only the records of patients 1-1000
of Table 1.1 may be used for inference, while the other records with missing or unknown values may be deleted or imputation may be
used to estimate missing or unknown values. However, deleting incomplete or ambiguous data can lead to loss of vital information, and
imputing data can change the nature of original data with the risk of leading to less reliable data and potentially biased or distorted
outcomes [72].

This paper aims to establish the MAKER framework to handle imperfect data in modelling and inference without data deletion or
imputation. In the MAKER framework, the data shown in Table 1.1 and 1.2 is represented as three parts: 1) the complete patient
records shown in Table 1.1, where both test results are recorded, 2) all patient records with saliva tests as shown in Table 2, and 3) all
patient records with blood tests as shown in Table 3. Note that the records of Table 1.1 are also used for constructing Table 2 and
Table 3, to ensure that all records having saliva test (or blood test) are used to estimate the relationship between the disease and saliva
test (or blood test). While data analysis with larger datasets should be of better quality, this makes Table 2 and Table 3 dependent on
each other.

The 1100 records of Table 1.1 hold information about the interdependency between saliva test and blood test in their joint support
for diagnosis of the disease, although such support may not be deemed fully reliable due to the relatively small sample size, among
other concerns. To make sense of the data in Table 1.1, a joint contingency table is constructed in Table 4, where Hgg,r is an evidential
element for the data source of Table 1.1, standing for “both tests point to disease being true”, Hgp is for “both tests point to disease
being false”, and Hgpy is for “both tests point to disease being unknown”. Introduction of evidential elements implies that even if the
two tests jointly point to the disease being true (or false or unknown) to certain extents, as shown in Table 4, it does not necessarily
mean that the disease is true (or false or unknown) to the same extents due to such factors as the limited sample size of 1100 records,
possible errors in gathering and processing the data and data imbalance, among others.

The data in Table 4 is significantly imbalanced. For instance, the ratio of the number of patients without disease (false) over that
with disease (true) is 9 (900/100); among the patients with negative saliva test, the ratio of the number with negative blood test over
that with positive blood test is more than 32 (873 / 27).

Table 4 is used to explore the interdependence between saliva test and blood test for disease prediction. Table 5 and Table 6 are
constructed from Table 2 and Table 3 for acquiring evidence from saliva test or blood test, respectively. In Table 5, Hgr is an evidential

Table 1.1

Complete Patient Records.
Record No. Input variables Disease Output (y)

Saliva (x;) Blood (x2)

1-93 Positive Positive True
94-95 Positive Negative True
96-99 Negative Positive True
100 Negative Negative True
101-120 Positive Positive False
121-160 Positive Negative False
161-180 Negative Positive False
181-1000 Negative Negative False
1001-1043 Positive Positive Unknown
1044-1045 Positive Negative Unknown
1046-1048 Negative Positive Unknown
1049-1100 Negative Negative Unknown
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Table 1.2
Incomplete Patient Records.
Record No Input variables Disease Output (y)
Saliva (x1) Blood (x3)
1101-1280 Positive - True
1281-1295 Negative - True
1296-1450 Positive - False
1451-3100 Negative - False
3101-3150 Positive - Unknown
3151-3200 Negative - Unknown
3201-3450 . Positive True
3451-3470 - Negative True
3471-3610 - Positive False
3611-6200 - Negative False
6201-6254 - Positive Unknown
6255-6300 - Negative Unknown
Table 2
Data Records for Saliva Test.
Record No. Saliva Test (x1) Disease (y)
1-95 Positive True
96-100 Negative True
101-160 Positive False
161-1000 Negative False
1001-1045 Positive Unknown
1046-1100 Negative Unknown
1101-1280 Positive True
1281-1295 Negative True
1296-1450 Positive False
1451-3100 Negative False
3101-3150 Positive Unknown
3151-3200 Negative Unknown
Table 3
Data Records for Blood Test.
Record No. Blood Test (x3) Disease (y)
1-93,96-99 Positive True
94-95,100 Negative True
101-120,161-180 Positive False
121-160, 181-1000 Negative False
1001-1043, 1046-1048 Positive Unknown
1044-1045, 1049-1100 Negative Unknown
3201-3450 Positive True
3451-3470 Negative True
3471-3610 Positive False
3611-6200 Negative False
6201-6254 Positive Unknown
6255-6300 Negative Unknown

Table 4

Contingency Table for Both Saliva and Blood Tests.
Frequency Positive Saliva Negative Saliva Row total

Positive Blood Negative Blood Positive Blood Negative Blood

Hgper 93 2 4 1 100
Hgpr 20 40 20 820 900
Hspy 43 2 3 52 100
Column total 156 44 27 873 1100

element for the data source of Table 2, standing for “Saliva test points to disease being true”, Hgy is for “Saliva test points to disease
being false”, and Hgy is for “Saliva test points to disease being unknown (i.e. either Hg or Hgr)”. In Table 6, Hpr is an evidential
element for the data source of Table 3, standing for “Blood test points to disease being true”, Hp is for “Blood test points to disease
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Table 5

Contingency Table for Saliva Test.
Frequency Positive Saliva Negative Saliva Row total
Hgr 275 20 295
Hg 215 2490 2705
Hgw 95 105 200
Column total 585 2615 3200

Table 6

Contingency Table for Blood Test.
Frequency Positive Blood Negative Blood Row total
Hpr 347 23 370
Hpr 180 3450 3630
Hpwy 100 100 200
Column total 627 3573 4200

being false”, and Hp,y is for “Blood test points to disease being unknown (i.e. either Hp,r or Hp)”. Note that the data for saliva test in
Table 5 is imbalanced, so is the data for blood test in Table 6, leading to the prior distribution of Table 5 being different from that of
Table 6.

2.3. Likelihood analysis of imperfect data for evidence acquisition

In this subsection, the likelihood method for analysing imperfect data [72] is discussed using the above example, for acquisition of
evidence and in preparation for the theoretical discussions of the later sections. In Table 4, there is ambiguous data as shown in the 2ond
last row. This makes it inappropriate to use conventional probabilistic inference approaches to draw conclusions directly. For example,
out of the 1100 patients who have both saliva and blood tests, 93 patients having the disease are positive in both tests. However, it is
inappropriate to conclude that the probability of a patient having the disease given both positive saliva and blood tests is precisely
0.5962 (93/156) due to the ambiguity. There are 43 patients who also have both positive tests, but they may or may not have the
disease. This makes it difficult to interpret joint probabilities calculated using the data of Table 4 alone.

The data of Table 4 is not sufficient or balanced, leading to questions on whether it is trustworthy to use Table 4 alone for inference.
For instance, it is argued that as a general rule of thumb the expected count per cell in a contingency table should be no less than 5 for
inference to be valid [6,80], and some other rules of thumb have also been suggested. For example, Yates et al. [80] suggested that “No
more than 20% of the expected counts should be less than 5 and all individual expected counts should be greater than or equal to 1.
Some expected counts can be <5, provided none <1, and 80% of the expected counts should be equal to or greater than 5”. Table 7 is
generated by calculating expected counts for all cells of Table 4 using a simple approach of Row Total times Column Total divided by
Total, e.g. 14.18 =100%156,/1100 for the cell at the Hgg,r row and the “Saliva Positive - Blood Positive” column.

In Table 7, there are 4 expected counts < 5, so the general rule of thumb is not satisfied. Yates’ rule of thumb is not met either as in
Table 7 there are more than 33% (4/12) of expected counts < 5. One may argue that compliance with these rules of thumb may not
guarantee the inference to be always valid. On the other hand, if they are violated by data, one has to question how trustworthy the
inference could be if it is purely driven by the data.

The above discussions call for new thinking for probabilistic inference with imperfect data. A new framework to be established in
this paper will be based on acquisition of evidence as likelihood distribution generated from imperfect datasets. In Table 5, for
example, the likelihoods of observing positive saliva test given states Hg,r, Hgr and Hgy are calculated as 0.9322 (275/295), 0.0795
(215/2705) and 0.475 (95/200), respectively. By normalising these likelihoods so that they sum to one [72], we get the normalised
likelihood of 0.627 (0.9322/(0.9322+0.0795+0.475) for Hs.r, 0.0535 for Hs, and 0.3195 for Hs,y, as shown in the second column of
Table 8. These normalised likelihoods formulate a likelihood distribution for profiling a positive saliva test result, referred to as a piece
of evidence. Similarly, a negative saliva test result is profiled by another likelihood distribution in the last column of Table 8; positive
and negative blood test results are profiled as two pieces of evidence as shown in the last two columns of Table 9.

The data of Table 5 and Table 6 is regarded to be of good quality in the sense that expected counts in cells in Table 5 and Table 6 are
all much larger than 5. So, evidence acquired from these tables should also be of good quality. The question of interest is then how to

Table 7
Expected Counts for Both Saliva and Blood Tests.
Expected counts Positive Saliva Negative Saliva
Positive Blood Negative Blood Positive Blood Negative Blood
Hgpr 14.18 4.00 2.45 79.36
Hgpr 127.64 36.00 22.09 714.27
Hgpy 14.18 4.00 2.45 79.36
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Table 8
Normalised Likelihood for Saliva.
Likelihood ppy, 11 Positive Saliva (x;7) Negative Saliva (x12)
Hgr 0.6270 0.0448
Hgw 0.0535 0.6083
Hgw 0.3195 0.3469
Table 9
Normalised Likelihood for Blood.
Likelihood pgy, 2 Positive Blood (x21) Negative Blood (x22)
Hgir 0.6305 0.0411
Hgpw 0.0333 0.6283
Hpwy 0.3362 0.3306

use evidence acquired from individual tests, as shown in Table 8 and Table 9, for likelihood inference.

By applying the above process to Table 4, the joint likelihoods of observing positive or negative saliva and blood tests given Hggr,
Hgpr and Hgpy can be calculated, and then normalised to construct Table 10. The normalised joint likelihoods provide information
about the interrelationship between saliva and blood tests for disease diagnosis, which will be explored in the following sections.

3. Basic models of the MAKER framework

From a system point of view, inference is a systematic process of predicting the output of a system from its inputs, in which the
interdependence and interaction among the inputs and between the inputs and output need to be taken into account. If an explicit
mathematical function between system inputs and output is known a priori, inference could be as direct as to use the known function to
calculate the output for given inputs; otherwise, data or judgements about system relationships and behaviours should be gathered and
described to enable inference.

It is to enable data-driven and knowledge-based inference that the MAKER framework is established. In this section, the concepts
and constituent components of the MAKER framework will be explored, including a system state model to represent system output
associated with randomness and ambiguity, an evidence acquisition model to acquire evidence as system inputs from imperfect data,
and an evidential reasoning model to enable inference in terms of evidence combination with the weights of variables and the reli-
ability of evidence being explicitly and consistently taken into account together with randomness and ambiguity.

3.1. System State Model — SSM

The concept of System State Model (SSM for short) was proposed by Dempster following his pioneer work [12,13] and his system
view [14]. In SSM, system output is characterised by a number of states, which form a system space. The mechanism of SSM is most
easily introduced by assuming a system space that consists of a finite number of states. Dempster’s pioneer work and system view lays
the foundation of SSM.

Let H, stand for a singleton state (also termed as hypothesis, assertion or proposition in literature). Without loss of generality,
suppose a system space has N singleton states that are mutually exclusive and collectively exhaustive, denoted by ©® = {H;---H,---Hy}
with H; N H; = @ for any i # j. Probability can be assigned to any singleton states and their subsets. The collection of all singleton states
and their subsets in @ is referred to as the power set of ®, denoted by 2°. Note that the power set of ® includes empty set @ and system
space O.

A system output is modelled by a unique set function, called basic probability function, defined as an ordinary probability dis-
tribution over the nonempty subsets of © as follows.

Definition 1. (Basic probability function) A set function p : 29—[0, 1] is called a basic probability function if the following con-
ditions are met:

Table 10
Joint Normalised Likelihood for Both Saliva and Blood.
Likelihood pyg,, (1:.2)) Positive Saliva (x;1) Negative Saliva (x;2)
Positive Blood (x21) Negative Blood (x22) Positive Blood (x21) Negative Blood (22)
Hgpr 0.6728 0.2368 0.4337 0.0069
Hgpr 0.0161 0.5263 0.2410 0.6322
Hgpwy 0.3111 0.2368 0.3253 0.3608
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0<p(0) <1,Y0C©; Y p0) =1; p(@) =0 @

6CO

6 can be any singleton state or any subset of singleton states and is referred to as state for short. p(6) is the basic probability
committed exactly to state 6, which cannot be split into pieces to be assigned to any subsets of 6. In other words, p(¢) measures the part
of evidence that exactly supports state 6 as a whole.

The above definition means that one and only one state occurs surely as an outcome when an experiment is conducted. Therefore,
the sample space of the probability space, where the experiment is conducted, has 2V — 1 states because basic probabilities can be

assigned to any state but not to empty set @. For ease of discussion, the above probability space is coined as System Output Prob-

ability Space (SOPS for short) in general. If there is a basic probability assigned to any subset of two or more singleton states, or there
exists ambiguity, the SOPS is referred to as Dempster’s probability space, to respect Dempster’s pioneer work on modelling am-
biguity. If basic probabilities are only allowed to be assigned to singleton states, then the SOPS is referred to as Bayes’ probability
space, whose sample space has only N singleton states because only a singleton state can be a sure outcome when an experiment is
conducted. Bayes’ probability space is the ordinary probability space.

A basic probability function constructed in Bayes’ probability space can only model randomness among singleton states in the sense
that the probability assigned to any singleton state and the probability assigned to its negation always add up to one, leaving no room
to model ambiguity among any singleton states. In Dempster’s probability space, however, both randomness and ambiguity can be
modelled in the same framework because the basic probability assigned to a subset of singleton states as a whole measures the degree
to which it is ambiguous or unknown which of the singleton states in the subset may be true.

Given observations of input variables, one or multiple pieces of evidence can be acquired, from which a system output can be
generated and in general represented as a basic probability distribution defined as follows.

Definition 2. (System output)  In SOPS, system output y given evidence e as system input is profiled as a basic probability distribution
(bpd for short) over all states as follows.

y(e) = {(H,p(ﬁe)), V0 C © with 0 # @ and Zp(ﬁ\e) —1} 2)

0CO

p(fle) is the basic probability, or the conditional probability, that state 6 is true given evidence e. Element (6, p(6]e)) represents a
judgement or an assertion that @ is true with a probability of p(d|e). If p(d|e) > 0, element (0, p(0]e)) is called a focal element. Since no
probability is allowed to be assigned to empty set, there is always p(@le) = 0. Therefore, (&,0) does not need to be included in
Equation (2).

In the example of Section 2, let H; stand for a singleton state that “a patient has the disease” and H for the other singleton state that
“a patient does not have the disease”. Then, the system space is defined by ® = {H;,H,}. If a test result for a patient is represented by
evidence e; as system input, a diagnosis result for the patient given the test result is in general represented by the following bpd as
system output:

y(er) = {(Hi,p(Hile1)), (Hz,p(Hzle1)), (©,p(Bler)) }- 3

where p(H;|e1) (p(Hzle1)) is the basic probability that state H; (Hy) is true given evidence e; and p(®le; ) is the basic probability that it is
ambiguous or unknown whether the patient has the disease or not given evidence e;.

System output y(e;) can be visualised by a probability pie chart, with state H; represented by the i sector of the pie chart and
P(Hile1) equal to the proportion of the sector area to the total area of the pie chart. If p(Hi |e1), p(Hz|e1) and p(®|e; ) are assumed to be
0.6, 0.1, 0.3, respectively, then system output y(e;) can be visualised by a pie chart as shown in Fig. 1.

Although a bpd provides a unique and panoramic description for an output as a whole, uncertainty about each state can be
characterised and interpreted in more detail for reasoning and decision making. The system view proposed by Dempster [14] provides

B TRUE given el
B FALSE given el

Unknown given el

Fig. 1. Pie chart for system output y(e;).
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a basis to describe how uncertainty about a state should be presented and probabilistic operations conducted for inference with both

randomness and ambiguity taken into account. In Dempster’s system view, uncertainty about state 6 is characterised by a triplet (pg,

pﬁ, pg), with p§ measuring the probability that the evidence is for the truth of 6, given by

py=) p(Ale) (€]
ACO
That is, p}, accumulates the basic probabilities for all the subsets of states that belong to ¢ and represents the probability that is
unambiguously assigned to 6. As such, p}, is the successor of ordinary probability to which state 6 is true.

On the other hand, pg measures the probability that the evidence is against the truth of 6, or the degree to which 6 is believed to be
false, calculated by

Ph= P = > p(Ble) (5)

BNo=o

which is the probability for the truth of the negation of 6, denoted by 6°. p, and p’; given above are defined so that the assignment of
nonzero probability is allowed to be given to “unknown”, denoted by pj and given by

pi=1-p)— p} ©)
In summary, state 6 can be interpreted by three probabilities (pf,, p{,, p;j) assigned to the triad of the state being “true”, “false” and

“unknown”. In other words, probability is not restricted to p} and p(f, withp}, + p, = 1 asin Bayes’ probability space, but is allowed for
py =1- p,— p{,, to quantify the ambiguity of state 6, so that inference can be conducted with ambiguous information. In SSM, while
an output is profiled by a unique bpd, uncertainty about every state of the bpd in the output can be characterised by a (pg, p£7 pg)
triplet.

However, while p}, pf, and pj are directly interpretable as probabilities and thus useful in decision making, it should be noted that

they are not directly usable for probabilistic inference in SOPS. This is because the components pj, p{, and pj are partial sums of basic
probabilities and therefore not bpd. As such, the concept of bpd is technically fundamental because it is the unique measure of a system
output. Only a bpd takes the familiar mathematical form of an ordinary probability distribution in SOPS and therefore it is only bpd or
basic probability function that is subject to probabilistic operations and computations in SOPS [14].

The above-summarised Dempster’s original work and system view on how to handle ambiguity is coined as Dempster’s principle
that consists of three main components. That is, i> basic probability assigned to state 6 cannot be split into pieces to be assigned to any
subsets of 6; ii> probabilistic operations and computations can only be conducted on a basic probability function as defined in

Equation (2) and implemented in Equation (3); iii> uncertainty about state 6 is characterised and interpreted by a triplet <pg7 p£7 pg)

with Equation (4) to Equation (6) duly satisfied. It is essential that Dempster’s principle be strictly followed whenever ambiguity needs
to be handled for probabilistic inference.

3.2. Evidence Acquisition Model — EAM

The initial inspiration for creating an Evidence Acquisition Model (EAM for short) came from reading the first three chapters of
Shafer’s book [46], where vivid terms are used to describe that evidence acquired from data or human knowledge should point to
different states (hypotheses or propositions) and provide support for or objection against whether a state is true or not. In other words,
any acquired evidence should have a relative (not always absolute) role or weight in inference. These descriptions are consistent with
the system view that whether a state in a system space is asserted to be true or not depends on whether or not there is evidence pointing
towards this state and supporting it. That is, if there is evidence pointing to a state and the evidence is reliable to a certain degree, the
state should be true to some degree.

The above system view also means that if a piece of evidence is acquired from a data source and points to a state, it does not always
guarantee that the state is necessarily true. As such, evidence should be acquired as system input in association with states, rather than
as system output directly profiled by bpd on states. This thinking leads to decomposing evidence into evidential elements with each
pointing to a state, and to profiling evidence by bpd on evidential elements. It is to describe the process of acquiring evidence from a
data source and profiling it to form system inputs that an evidence acquisition model (EAM) is established in this section.

Let eq be an evidential element pointing exactly to state 6 from a data source where input variable x; takes its values. In other words,
eq is the mapping of state 0 to the data source. A basic probability function p; over evidential elements e, (0 C ©), referred to as
evidence probability function, is then defined as follows.

Definition 3. (Evidence probability function) = An evidence probability function p; for input variable x; is a basic probability function
defined over evidential elements as follows.

0 <pilea) <1, Y0 C ©; > pilea) = 1; pi(@) =0 @

0CO
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The above definition requires that one and only one evidential element be taken as the outcome for sure by input variable x; when
an experiment is conducted. The sample space of a probability space where the experiment is conducted has 2¥ — 1 evidential elements
because each evidential element points to one and only one non-empty state in SOPS. In other words, the new probability space
spanned by all the 2N — 1 evidential elements is the mapping of SOPS to the data source for input variable x;. For convenience of

discussion, this new probability space is coined as System Input Probability Space (SIPS for short). This means that a SIPS should be
constructed for each data source where single or multiple input variables take values.

When variable x; takes a value from its data source, a piece of evidence is acquired that may point to one or multiple states with
different probabilities. Let py; = pi(ea|x; = xi;) be the basic probability that state 6 is pointed to when input variable x; takes value x;;, or
that x; points to 0 at x; = x;; for short. Let e; be a piece of evidence acquired when input variable x; takes value x;;. Then, evidence e;; is
defined as follows.

Definition 4. (System input) A piece of evidence e;, which is taken as system input and acquired when input variable x; takes value
Xy, is profiled as a bpd over evidential elements by

()

e = {(e(,l, Poi = Ppi(ealxi=xy)), V6 C © with 6 # @ and Zpeu = 1} ®)

Basic probability py; can be calculated by applying the likelihood analysis method [72] as briefly described in Section 2.3. Suppose
cqii is the likelihood that value x;; is observed given evidential element ey. py; can then be acquired as normalised likelihood by applying
the likelihood method,

Daii = Caui ZCAli Vo C O (C)]
ACO
For instance, in the example introduced in Section 2, suppose saliva test is denoted by variable x; and a positive saliva test result by
variable value x11, or x; = xy;. Let e;; stand for the evidence that x;; is observed, and ey,1, en,1 and ee; for the evidential elements that
saliva test points to the disease being true, false, and unknown, respectively. Given that the basic probabilities for e;; were acquired as
the normalised likelihoods of Table 8, we have py,11 = 0.627, py,11 = 0.0535 and pe11 = 0.3195, and can model e;; as a bpd in SIPS as
follows:

€11 = {(eHll, 0627), (eHZl., 00535), (891, 03195)} (10)

If variable x; is discrete, the observation of each of its discrete values can be represented by Definition 4, leading to a discrete EAM
for probabilistically associating input variable x; to output variable y, denoted by E; = {ey, e---,e;--- }. For example, x; has two values:
positive saliva test result x;; and negative one, denoted by x;,. If x;, is observed, then a new piece of evidence can be acquired as a bpd
in the same SIPS as for x;, denoted by e;,. From Table 8, basic probabilities for e;, are generated by py,12 = 0.0448, py,12 = 0.6083 and
Po12 = 0.3469, respectively, and e;, is then given as follows:

e1p = {(eth 00448)7 (61.1217 06083)7 (391, 03469)} (11)

The discrete EAM for variable x; consists of two piece of evidence and is represented by E; = {ej1, e12}, showing the probabilistic
relationships between saliva test and the disease prediction.

Evidence e; can be visualised by a probability pie chart, with ey represented by the i sector of the pie chart and pg; equal to the
proportion of the sector area to the total pie chart area. For example, the probability pie charts for e;; and e;5 are shown in Fig. 2.1 and
Fig. 2.2, where the green, red and grey sectors of the pie chart represent three evidential elements: ey, 1, ex,1 and eg:1, respectively. For
each piece of evidence, the sector areas divided by the total area of the pie chart are equal to the basic probabilities for the three
evidential elements.

Saliva to True
M Saliva to False

Saliva to Unknown

Fig. 2.1. Pie chart for evidence ey;.
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B Saliva to True

M Saliva to False

[ Saliva to Unknown

Fig. 2.2. Pie chart for evidence e5.

3.3. Evidential Reasoning Model — ERM

The inspiration for establishing an Evidential Reasoning Model (ERM for short) stems from the authors’ original work on estab-
lishing the ER approach for Multiple Attribute Decision Making (MADM) [64,66,67]. In MADM, the importance of an attribute is
measured by its weight, and the assignment of weight depends on the Decision Maker’s (DM’s) preferences; on the other hand, there
can be ignorance or ambiguity in assessing alternative actions on attributes due to lack of data or experience. While both the DM’s
preferences and assessor’s ignorance are uncertain in nature, they are different types of uncertainty. The weight of an attribute as
perceived by the DM and the ignorance or ambiguity incurred in assessing alternative actions on the attribute should therefore be
modelled differently.

In the previous section, it was shown how to acquire evidence when an input variable takes a specific value from a data source and
how to profile it as a bpd over evidential elements that point to different states in SOPS. Such acquired evidence provides support for
states. If such acquired evidence points to a state to some degree, however, it does not necessarily mean that the state is true to the same
degree. This is because no input variable is able to guarantee that every value (judgment or assertion) it takes is always correct without
any doubt. As such, an input variable should not always be assumed to have the highest weight, and consequently the evidence ac-
quired when the input variable takes a specific value should not always be regarded as absolutely reliable or trustworthy either. It is to
model the weights of input variables and the reliability and trustworthiness of evidence, as well as to enable the combination of
multiple pieces of dependent evidence, that ERM is established.

As discussed in the previous section, py; = pi(eq|x; = x3) is the basic probability that variable x; points to state 6 at x; = X, or that
evidence e;; points to state ¢, which is measured in SIPS. However, this does not necessarily mean that @ is true to the same degree of py;;.
What should be considered is the joint event that @ is true while x; points to 6. This joint event is mathematically represented by the
intersection sy = 6 N ey, with symbol sy standing for the event that variable x; supports state 6. The probability that x; supports state 0
at x; = xy;, or that evidence e; supports 6, is measured by p(sa/le;) in SOPS. The above discussions lead to the following definition of
evidence trustworthiness.

Definition 5. (Evidence trustworthiness) ~ The trustworthiness of evidence e;; is defined as the total probability that e; supports 6 for all
6 C 0, denoted by t; as follows:

ty = E p(sales)  with0<t; <1 12)

[dC]

The conditional probability that state 0 is true given evidence e;; is calculated by:

p(Olex) = p(salew)/tu (13)

The system output given evidence ey is then generated as the following bpd:

y(ey) = {((‘),p(49|el,-))7 V0 C © with 0 # @ and Zp(ﬁ\el,-) = 1} a4
0CO

Evidence e; is 100% or completely trusted if t; = 1, and not trusted at all if t; = 0.

The above bpd provides a panoramic view of system output y(e;) under the two types of uncertainty: randomness and ambiguity,
which can be characterised by using a triplet for each state as discussed in Section 3.1. Since t;; is the total probability that all states are
supported by evidence e, it measures how much ej; is trusted, thus named as the trustworthiness of e;. If t; <1, (1 —¢t;) is the
probability that ej; is unable to support any state or is untrusted, thus coined as the untrustworthiness of e;. Since (1 —t;) actually
measures what is left-over by e;’s inability to provide 100% support for all states, it is also referred to as e;’s residual support.

When multiple pieces of evidence acquired from different input variables are combined to infer system output, both the trust-
worthiness and untrustworthiness of each piece of evidence should be taken into account alongside its randomness and ambiguity.
That is, basic probability p(6|e;) should be discounted by t; and (1 —t;) should be considered as well when e; is combined with other

11
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evidence. Basic probability p(d|e;) discounted by t; measures evidence ej;’s support for state ¢, and is denoted by:
Mgy = typ(Qler) = p(salex) Vo C e (15)

It has been argued from different perspectives such as MADM [67,71] that it is irrational and violates the likelihood principle [5] to
assign the residual support or untrustworthiness to any state of a system space. On the other hand, it is rational and necessary to retain
it to the powerset as untrustworthiness is a new dimension of uncertainty, different from randomness or ambiguity, and can only be
robustly modelled in an augmented SOPS by taking the powerset as an augmented state to hold the new type of uncertainty.

For ease of discussion, the augmented SOPS is referred to as the ER Probability Space (ERPS for short). In essence, a piece of
evidence is profiled by two main parts in ERPS. In the first part, the basic probabilities of the evidence are each discounted by the same
factor (its trustworthiness) and assigned to their respective states in SOPS, thus with their probability meanings kept intact; in the
second part, the untrustworthiness of the evidence is not assigned to any state but is retained to the powerset as a whole and kept intact,
ready for combination with other evidence. Such retainment is appropriate, rigorous, logical and convenient for evidence
combination.

e First, the powerset is built upon the same system space in that it consists of only and all the states of the system space with no alien
state fabricated. It is therefore appropriate to hold the untrustworthiness of evidence to the powerset as a whole.

Second, the retainment is rigorous since a piece of evidence profiled by Equation (15) with untrustworthiness assigned to the
powerset as a whole holds the same probability meanings (or relative frequency) as the original bpd of the evidence measured in
SOPS because

May/Mp; = p(Aley)/p(Bley) VA, BC© (16)

Third, it is logical to retain the untrustworthiness to the powerset as a whole because this gives due respect to the meaning of the
untrustworthiness of evidence that is incurred due to the inability of the evidence to provide 100% support for each of all states. As
such, the untrustworthiness should not be assigned to any specific state with others ignored. On the other hand, the untrustwor-
thiness of evidence in nature measures the inability of the evidence to decide on its own which state the untrustworthiness should
be assigned to. Retaining the untrustworthiness to the powerset makes it allocatable to any state during the process of combining
the evidence with other evidence, because the conjunction of the powerset with any of its constituent states is the constituent state.
Finally, the retainment enables untrustworthiness to be constructed entirely on the basis of the evidence, independent of any other
evidence. Such independence is useful as this makes it convenient to combine the evidence with other evidence in the process of
probabilistic operations such as calculating joint probabilities.

The above discussions lead to the construction of the following ER probability function.

Definition 6. (ER probability function)  An ER probability function P is an augmented basic probability function constructed over all
the states and the powerset of the system space by

0<PO)<1,¥0C®; Y P0)<1; P(2°)=1-Y P(6); P(@) =0 an

0CO 0CO

P(0) is the basic probability that state @ is supported and P(2°) is the remaining probability leftover after all the states are sup-
ported, which cannot be broken down into pieces to be assigned to any of the states but is kept intact and retained to the powerset as a
whole.

The above definition ensures that 0 < P(2®) < 1 and ) P(#) + P(2°) = 1 and allows evidence acquired from any input variable to
0ce

be profiled over all the states and the powerset of the system space, so that evidence from all input variables is profiled and compared
on the same basis, whatever values the input variables take. The pieces of evidence acquired when input variables take any values and
consistently measured by Definition 6 can then be combined to infer system outputs.

The basic probability P(6]e;) that state 6 is supported at x; = xy;, or evidence e; supports state 6, is given by a joint probability, or
P(0le;) = p(salex) with p being a basic probability function defined in SOPS. Since e;; is acquired in SIPS and cannot be directly used to
calculate p(sg|ey), it needs to be projected to SOPS in a procedure discussed as follows. First, the joint probability is rewritten as
follows:

P(6lex) = p(salen) = p(6 N eales) = p(Olea)p(ealen) (18)

In the above equation, p(6|eq ) is the conditional probability that state @ is true given that input variable x; points to 6, defined as the
weight of x; in support for 6 as follows.

Definition 7. (Variable weight)  The weight of input variable x; in support for state 0 is defined as the conditional probability that
state @ is true given that x; points to 6, given by

wo = p(6leq) (19)

12



J.-B. Yang and D.-L. Xu Artificial Intelligence 340 (2025) 104289

with 0 < wy < 1. wy = 1 means that x; is the most important when pointing to 6, and wy = 0 means that x; is the least important when
pointing to 6.

Weight wy measures the degree to which state 6 is true if x; points to 6, without referring to any specific value that x; may take. In
another word, wy; describes the ability of x; to provide correct judgement or assertion about the truth of 6, Therefore, wy should in
principle be estimated by analysing the ability of x; to provide correct judgement or assertion for ¢, whatever specific values x; may
take. Under this principle, an optimisation model will be developed in Section 5.1 to estimate wy from observation data.

In the previous section, x; is characterized by evidence probability function p;, with pg; = pi(eq|x; = x;;) being the basic probability
that input variable x; points to 6 at x; = xy;, which is acquired in the SIPS from the data source where x; takes its values. On the other
hand, p(eg|ey) is the basic probability that state 6 is true given evidence e;, with p being the basic probability function constructed in
SOPS. Therefore, py; needs to be projected to p(eg|e;;) for all @ C ©. In other words, evidence e; acquired in SIPS needs to be projected to
SOPS. This projection must follow the likelihood principle [5] in that after the projection p(eg|e;) should hold the same evidential
meanings as what py; holds for all  C ®©. That is, p(egq|e;) should be proportional to pyy; for all  C © as follows:

p(eales) = wipi(ealxi=xi) = wpeV0 C © (20)

wy; is the proportion that evidence e;; is projected to SOPS, referred to as projection rate.
Projection rate wj; is a positive constant that does not change with 6 C ©, and is determined uniquely by the reliability of evidence
e; and the weights of input variable x; as follows, so that Equation (17) of Definition 6 is satisfied:

oy = 1/< E PoiWa +1 — rli) 21
9o

In the above equation for determining the projection rate, Y paiwa is the expected weight of evidence e;, and ry; is the reliability of
0CO

e; defined as follows.

Definition 8. (Evidence reliability) Parameter r; given in Equation (21) measures the ability of evidence e; to provide correct
outcomes or how reliable e;; is in its support for states, referred to as the reliability of e; with 0 < r; < 1. Evidence ej; is the most reliable
or fully reliable if r;=1 and the least reliable or fully unreliable if r;=0, with the former meaning that whatever e; stands for is always
correct and the latter meaning exactly the opposite.

We can now calculate the basic probability that e; supports 6 as follows:

my; = P(6)e;) = p(sales) = p(6lea)p(eales) (22)
= p(Olea)wipi(ealx: = xz) = wiMay Vo C ©
mg; = p(6|ea)pi(eq|Xi = Xi) = WaDoi: Vo C © (23)

my; is the weighted likelihood that ej; points to 0, referred to as probability mass. Note that there is always 0 < my; < 1 because 0 <
wo < 1 and 0 < pg; < 1 for any § C ©. Also, there must be 0 < mg; = wymgy; < 1 for any 0 C © because p(sqley) is probability, which

means that there must not be Y wypg; = 0 when r;=1. In other words, if a piece of evidence is fully reliable, its expected weight must
)

not be zero. In general, reliability can be different from expected weight for any evidence. If the former is larger than (less than or equal
to) the latter, there is w; > (< or=) 1 and the support of evidence e;; for each state is then amplified (shrunk or kept unchanged) from
its probability mass for the state.

The trustworthiness and untrustworthiness of evidence e; can then be rewritten as follows.

ch@peliwﬂ
ti = E p(salles) = thmeh = Wy E PoiWo = = — 24)

ico ico ico > ocePaiWa + 1 — Ty

> ocePaiWo B 1-ry
YocePaiWa +1 =1 D ,coPaiwa +1 —T1y

1- ti = 1- = a)h'(l _rli) (25)

fgoy = P(2%]ey) = 1 — E p(sales) =1 -ty = wy(1 —1y) (26)
0CO
Note from the above equations that the trustworthiness of evidence e; is positively related to its expected weight, and the
untrustworthiness of e; is positively related to its unreliability. Equation (25) shows that there is (1 —t;) = 0 when r; = 1. That is,
evidence e; is 100% or completely trusted if it is fully reliable. In general, if r; > (< or =) > pgWa, there is w; > (< or=) 1 and the
0CO

untrustworthiness of evidence e; is amplified from (shrunk from or is the same as) its unreliability 1 — ry).

and1—t; = with t; = 1ifry

w+1 r’

Also note that if wy = w; for all @ C ©, we will have " pgywg = wy, thus resulting in t; = w +1 —
0CO

= 1. This leads to another interpretation of t; as the hyi)rid weight of ej; that takes into account a mix of weight and reliability and is
denoted by wy [71].
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Given the above discussions, we can now construct a bpd for evidence e; in ERPS, referred to as an ER probability distribution as
follows.

Definition 9. (ER probability distribution) An ER probability distribution for evidence ej; is an augmented bpd defined over all the
states and the powerset of the system space, denoted by my; or ER(e), to profile e;’s support for all states as well as the powerset as
follows:

my; = ER(e;) = {(6, P(fley)), VO C © with 0 # @; (2°, P(2°|e;))} ©@7)
= {(0, wymg;), Y0 C O with 0 £ @; (2°, 1 — &)}

In Definition 9, the augmented element (2°, 1 —t;) represents the residual support of evidence e;; leftover after e; supports all
states, and is retained to the powerset, coined as the support for the powerset for short, with (1 —t;) being the probability of the residual
support or that e; is untrusted for any specific states. As such, (1 —t;) cannot be broken down into pieces to be redistributed to any
specific state but is retained to the powerset and kept intact, ready for combination with other evidence. Definition 9, Equation (24)
and Equation (25) show that reliability r; describes the ability of evidence e;; to ensure the correctness or trustworthiness of an outcome
(conclusion or assessment) in the sense that e;; is completely trusted if it is fully reliable and e;’s untrustworthiness is positively related
to its unreliability.

Definition 9 provides a unified framework, where the untrustworthiness of e; alongside its randomness and ambiguity are all
modelled by a single basic probability function defined on the same set of states and the powerset, thus enabling multiple pieces of
evidence to be consistently modelled and compared for subsequent combination.

If input variable x; is discrete, a piece of evidence is acquired when each of its discrete values is observed, which can be projected to
SOPS and modelled by Equation (27). This will lead to an ERM for x;, denoted by ERM; = {my,myp, ---,my, --- }, representing the
probabilistic relationships between input variable x; and output y in ERPS.

In the example of Section 2, if the weight of the first input variable x; (saliva test) is assumed to be 0.9 whether it points to the
disease being true, false or unknown, and the reliability of evidence e;; (positive saliva test result) is also assumed to be 0.9, that is wg,1
=wi,1=We1 = 0.9 and r;; = 0.9, leading to w17 = 1, then from Equation (22), Equation (23) and Equation (26) we get the following
joint probabilities for e;;.

Mg 11 = ©11Wh1 P11 =1 x 0.9 x 0.627 = 0.5643
My,11 = ©11Why1 P11 = 1 X 0.9 X 0.0535 = 0.0481
Mo11 = W11We1Pe11 =1 x 0.9 x 0.3195 = 0.2876
gy = 011 (1—r1) =1 x (1-0.9) =0.1
The ER probability distribution for evidence e;; is then modelled by m;; as follows:

myp; = {(Hh M11), (Ha, Mayn), (0, Men ); (297 7712511)}

= {(Hi, 0.5643), (H,, 0.0481),(®, 0.2876); (2’, 0.1)} (28)

Similarly, from Equation (11), the ER probability distribution for evidence e, with r;» = 0.9 and thus w;, =1, is modelled by m;,
as follows:

miz = {(H1, fm12), (Hz, My12), (O, Merz); (27, Mynz)}

— [(Hy. 0.0403), (H,, 0.5475),(6, 0.3122); (2, 0.1)} (29)

The ERM for saliva test (x;) is given by ERM; = {m;;,m;» }, measuring the probabilistic relationships between saliva test and the
disease diagnosis in ERPS.

The ER probability distribution (ER-pd) of evidence e; can be visualised by a probability pie chart, where state 6 is a sector of the pie
chart, and my; is equal to the proportion of the sector area to the total area of the pie chart. A special circle around the edge of the pie

TRUE
B FALSE

B Unknown

Fig. 3.1. ER-pd for evidence e;;.
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chart is used to represent the residual support or untrustworthiness of e;, with its size determined by myy; that is equal to the area of the
circle divided by the total area of the pie chart. The pie charts for the ER probability distributions of evidence e;; and evidence e, are
shown in Figs. 3.1 and 3.2, respectively. The circle for each piece of evidence is drawn in yellow, and this part cannot be distributed to
any state or any sector of the pie chart by the evidence alone.

An ERM can be constructed for each input variable in a similar way. For example, blood test (x3) is another input variable. If my;
and myy are the ER probability distributions for the two pieces of evidence, acquired from the observation of a positive or negative
blood test result, an ERM for x, can be constructed and represented by ERM; = {mg;,my; } in the same way as for x;. If wg,s =
WhH,2=We2 = 0.95 and ry; =rge = 0.95, leading to wz1 = w2 = 1, then ER probability distributions for evidence ey; and evidence ey
are modelled by my; and mgy:

my = {(H1, Mm21), (Hz, Muy21), (O, Mez1); (27, My )}

— {(H, 0.599), (H,, 0.0317),(®, 0.3193); (2’, 0.05)} (30)

3

92 = {(H, My22), (Hz, Mp22), (O, Moez); (27, M)}

2 (31)
= {(H;, 0.039), (H,, 0.5969), (0, 0.3141); (2, 0.05)}

3.4. Illustration of the MAKER Framework

The three models (SSM, EAM and ERM) discussed in Sections 3.1, 3.2 and 3.3 constitute the unique MAKER framework for
characterising probabilistic relationships between input and output variables to enable augmented probabilistic inference. The
following example shows how the three models can be constructed and applied in a decision situation under uncertainty.

Example 2. The jury trial is a longstanding part of the criminal justice system in England and Wales, among other countries. The jury
consists of 9 to 12 members of the public, and a minimum of 9 jurors are required to deliver its verdict. While criminal trials require a
jury to be satisfied with a guilty verdict beyond a reasonable doubt, in civil trials the jury must be satisfied on the balance of prob-
abilities, that is, the defendant’s guilt is more probable than not.

In this example, we consider three hypothetical trial cases. In the first case, the jury with 9 jurors reaches the guilty verdict
unanimously. In the second case, the jury with 12 jurors considers its verdict with 10 of the 12 jurors pointing to guilty and the other 2
jurors to not guilty. The third case is more complicated, with 9 of the 12 jurors pointing to guilty, the 10 juror only 50% pointing to
guilty with the other 50% being unknown, and the 11% and 12" juror each 50% pointing to not guilty with the other 50% being
unknown. Suppose every juror is given a weight of 50% as a measure of their perceived ability to make correct judicial judgement and
every juror’s assessment or conclusion in each of the three cases is regarded 50% reliable. Suppose every juror provides her judgment
independent of other jurors in the sense that the juror’s judgment does not change whether other jurors’ judgments are known to the
juror or not. What are the probabilities of the jury’s verdict in each case?

The process of reaching a verdict in each of the three cases is regarded as a decision system, with each having two singleton system
states: guilty or not guilty, represented by H; and Ha, so each system space is defined by ® = {H;,H,}. The verdict of the jury is the
system output, and each juror’s conclusion is a system input, so the system has one output for each of the three trial cases and nine
inputs for case 1 and twelve inputs for cases 2 and 3.

The three cases are analysed separately to show how to construct SSM, EAM and ERM and how to apply the ER rule to analyse these
cases, which is applicable in each case as the inputs are assumed to be independent of each other.

The analysis of the first trial case is summarised as follows. Since each of the 9 jurors points to H; only, the conclusion of each juror
can be profiled as an ordinary probability distribution, so the SOPS of this case is Bayes’ probability space. An output can be repre-
sented as the following ordinary bpd in general:

y(e) = {(Hi,p(Hile)), (Hz,p(Hzle))} (32)

where e is the combined evidence representing the verdict of the jury.
Let ey,; (en,1) be the evidential element that the 1 juror points to a guilty (not guilty) verdict. The Ih juror’s guilty conclusion is

TRUE
B FALSE

Unknown

Fig. 3.2. ER-pd for evidence e;5.
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acquired as a piece of evidence e; and profiled as the following bpd over the evidential elements:
e = {(em1,pi(eny1) =1)} l=1,-.,9 (33)
where p; is the evidence probability function constructed in the 1 juror’s SIPS.
Let r; be the reliability of the [ juror’s conclusion and wy,; (Wg,1) the weights of the 1™ juror for guilty (not guilty) verdict for each

case, respectively. We have wy,; = 0.5forn =1,2and r; =0.5, resultinginw; = 1 foralll =1, ---,9 from Equation (21). The lthjuror’s
conclusion is then projected from SIPS to SOPS as the following bpd:

y(er) = {(H1,p(Hiler) =1)} with wy,; =05and =05 forl=1,-,9 (€2)]

Note that p(H, |e;) = wpi(ex,;) from Equation (20).
To reach the jury’s verdict, the I juror’s conclusion is modelled as the following augmented bpd in ERPS for alll =1, ---,9 from
Equation (22) and Equation (26), given w; =1 and 1 — t; = wy(1 —r;) = 0.5 for all I=1, ---,9:

m; = ER(e;) = {(Hy, My, =my,; = 0.5); (2°, Mge;=mye;=1—14=0.5)} (35)

The ER rule is then applied to combine the 9 jurors’ conclusions to reach the jury’s verdict. For example, the first two jurors’
conclusions are combined by applying the ER rule in ERPS as follows:

ER(e1 A ey) = {(Hy, My, 12 =0.75); (28, mpe1, =0.25)} (36)

ER(e; A ep) is then combined with ER(e3) to generate ER(e; A ez A e3). This recursive process is repeated until all 9 jurors’ conclusions
are combined, leading to the following augmented bpd, with e;5; = (e1 A --- A¢):

ER(e159) = {(H1, My, 179) = 0.998); (2°, Mye (179) = 0.002) } 37)
Use Equation (A.2.9) in [71] to calculate the joint conditional probabilities of the jury’s verdict and profile it as the following bpd in

SOPS.
L 0.998
~9) = 3 [ Hi, iy o) = 7 = =1
y(ero) {( DPHOR9 =T T e 1 — 0.002

with the trustworthiness of the bpd calculated by
tiro = 1 — Myo(y7g) = 0.998 (38)

The above analysis results for the first trial case assert that the jury’s verdict is 100% guilty with a trustworthiness of 99.8%. In
other words, if each of the 9 juror’s guilty conclusions is assumed to be 50% reliable and all of them are independent of each other, the
jury’s guilty verdict can be 99.8% trusted, or there is a 99.8% chance that the jury’s guilty verdict is correct.

In the second trail case, there are 12 jurors with 10 of them pointing to guilty but the other 2 jurors to not guilty. Each of the 10
jurors’ guilty conclusions is profiled as an augmented bpd in ERPS in the same way as in Equation (35), but the other 2 juror’s not guilty
conclusions are each profiled as the following augmented bpd in ERPS:

ER(e)) = {(H,,0.5); (2°, 0.5)} for =11, 12 (39)

Applying the ER rule to combine the 10 jurors’ augmented bpd ER(e;) for I = 1, ---, 10 with each of them identical to Equation (35),
followed by ER(e;;) and ER(e;2) with each given in Equation (39), leads to the following augmented bpd in ERPS:

ER(e;512) = {(Hy,0.9961), (H,,0.0029); (2°, 0.001)} (40)

The above augmented bpd is then used to generate the conditional probabilities of the jury’s verdict profiled as the following bpd in
SOPS:

y(err1s) = {((H1,0.9971), (H,0.0029))} with t,51, = 0.999 (41)

The above analysis results for the second trial case assert that the jury’s verdict is 99.71% guilty and 0.29% not guilty with a
trustworthiness of 99.9%.

The third trial case is more complicated and different from the second one in that there are three jurors who each have unknown in
their conclusions. Due to this, the SOPS of this case is Dempster’s probability space; an output is in general represented as the following
bpd:

y(e) = {(Hh,p(Hile)), (Hz,p(H:le)), (©,p(Ole))} (42)

The first 9 jurors’ conclusions are each profiled as augmented bpd with the focal elements identical to Equation (35). The 10
juror’s conclusion is profiled as follows:

ER(ey0) = {(H;,0.25),(0,0.25); (2°, 0.5)} (43)

The 11™ and 12 juror’s conclusions are profiled as the following augmented bpd:

16



J.-B. Yang and D.-L. Xu Artificial Intelligence 340 (2025) 104289

ER(e)) = {(H,,0.25), (©,0.25); (2°, 0.5)} for [ =11, 12 (44)

Applying the ER rule to combine the first 9 jurors’ augmented bpd ER(e;) for [ = 1, ---9 with each identical to Equation (35) and then
the 10% juror’s augmented bpd ER(e;o) of Equation (43), followed by ER(ey;) of Equation (44) and finally ER(e;5) of Equation (44),
leads to the following augmented bpd:

ER(e;r1,) = {(Hy,0.9974), (H,,0.0012), (©,0.001); (2°, 0.0004)} (45)

The above augmented bpd is then used to generate the conditional probabilities of the jury’s verdict profiled as the following bpd in
SOPS:

y(err12) = {(H:1,0.9978), (H2,0.0012), (0,0.001)} with t;7,, = 0.9996 (46)

The above analysis results for the third trial case assert that the jury’s verdict is 99.78% guilty, 0.12% not guilty and 0.1% unknown
with a trustworthiness of 99.96%.

If the jury can reach the guilty verdict in the second case, the jury should also consider reaching the guilty verdict in the third case.
This is because the jury’s verdict has a higher probability of guilty and a lower probability of not guilty with a higher trustworthiness in
the third case than in the second case.

In practice, the jury is allowed to reach a guilty verdict in cases 1 and 2 [40]. Although in these two cases each juror’s conclusion is
certain and the type of SOPS is Bayes’ probability space, it is still necessary to combine the jurors’ conclusions in ERPS to generate the
jury’s verdict because of the limited weight assigned to each juror and the inherent unreliability of each juror’s conclusion. In case 3,
some jurors’ ambiguous judgments make it necessary to measure the jury’s verdict in Dempster’s probability space. There is no
guideline in practice on whether the jury is allowed to reach the guilty verdict in case 3. However, the above analyses show that the
jury should be satisfied with the probabilities of the guilty verdict in case 3 if they are satisfied with the probabilities of the guilty
verdict in case 2.

4. Conjunctive MAKER rule and special cases

In the last sections, the ER rule was applied to combine multiple pieces of independent evidence. Evidence acquired from data,
however, is not independent of but dependent on each other in general. The question is how to combine dependent evidence to enable
probabilistic inference from system inputs to output. In this section, we attempt to address this question.

4.1. Interrelationships among input variables

When multiple input variables are not independent of each other, their interrelations, as well as evidence acquired from them, need
to be described explicitly. If there is a common data source where input variables jointly take values, their interrelationships can be
captured by calculating their joint probabilities, as discussed below.

First, the following symbols originally defined in the previous sections are now restated to facilitate the descriptions of in-
terrelationships between input variables x; and x;,. For x;, e;; is the evidence acquired at x; = xj;, e4; the evidential element that points
to state A from the I™ SIPS of a data source where x; takes values, p; the evidence probability function defined in the I SIPS, and pu;
= pi(ear|x; = xy;) the probability that state A is pointed to given x; = X;; or that e;; points to state A. For X, ey is the evidence acquired at
Xm = Xmj, egm the evidential element that points to state B from the m™ SIPS of a data source where xm takes values, p,, the evidence
probability function defined in the mh SIPS, and pgmj = Pm (eBm |xm = xmj) the probability that state B is pointed to given x,, = X,; or that
em points to state B.

To describe the interrelationship between x; and x,, and between e; and e, let ey, be the evidential element that points to state 6
from the SIPS of a common data source where both variables x; and x,,, take their values, pj, the evidence probability function con-
structed in the common SIPS, and

Patismj = Pim ((€am|X1=2i) N (€pim|Xm = Xms) )VA,B C © (47)

the probability that state A is pointed to given x; = x;; and state B is pointed to given X, = Xpj. If Cayipmy is the likelihood that x;; is
observed given e,y and x; is observed given eg;,, with A N B = 6, the normalised likelihood that state A is pointed to given x; = x;; and
state B is pointed to given X;; = X;,j can be calculated using the likelihood analysis method [72] as follows:

DatiBmj = CAli Bmj / Z Ccli Dmj VA,BC © (48)
CND=0CO
For instance, in the example of Section 2, the probability that a combination of positive saliva test result (x; = x;;) and positive
blood test result (x; = x2,) points to the disease being true is given by the joint normalised likelihood pg, 114,21 = P, (11.21) = 0.6728
from Table 10.
Given the above discussions, we are now able to measure the interrelationships between two pieces of evidence by defining the
following interdependence index.

Definition 10. (Interdependence index) The interrelationship between evidence e; and e,; for any A,B C ® with ANB =0 is
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described by the following interdependence index:

_ 0 if paii = 0 or pgmj =0
QAliBmj = { (49)

DAi Bmj / (pAlipEmj) otherwise

The interdependence index is non-negative and describes how two pieces of evidence are interrelated to each other. If psj; pmj=0, we
have @4;pm = 0. If this is the case for any A, B C @ with A N B =, it is said that e; and e, are evidentially exclusive of each other (see
also Definition 13). If pay gmj= PaiiPBmj> We have @i grmj = 1. If this is the case for any A, B C © with ANB =6, it is said that e; and ey
are evidentially independent of each other.

If two input variables jointly point to a state, their joint weight should be taken into account as well and is measured by the joint
conditional probability that state 6 is true given that the variables both point to it. Let wy;, denote the weight for both variables x; and
X that is defined as the following conditional probability that state 6 is true given that state A is pointed to given e; and state B is
pointed to given e, with ANB = 6:

Wom = P(0|(eammlex) N (epim|em)) withANB =29 (50)
We can now define a weight index for characterising the interrelationships between the weights of two input variables.

Definition 11. (Weight index) The weight index of two input variables x; and x;, for any A,B C ® with AN B = 0 is defined as
follows:

Woim
WAIWBm

(51

WaiBm :P(9|(€Azm|eli) n (ealm}emj))/P((A|3A1)P(B\€Bm)) =

As discussed before, p;, is an evidence probability function constructed in the common SIPS of the data source where variables x;
and x;, take values, whilst p is a basic probability function constructed in SOPS. Any evidence acquired in the common SIPS needs to be
projected to SOPS. This projection should follow the likelihood principle [5], so that the evidential meaning of p, is kept intact during
the projection. In other words, the probability that e; points to A and ey; points to B measured in SOPS, or p((eam|ei) N (egm|emj)),
should be proportional to the probability that state A is pointed to given x; = x; and state B is pointed to given x,, = X;,j measured in the
common SIPS as defined in Equation (47), that is

P((eamles) N (epm|em)) = @imDim ((eam|xi=x1) N (€5im|Xm =Xm;)) (52)

o mj is @ non-negative constant projection rate that does not change with any v C ©, and is uniquely determined as follows, so that
Equation (17) of Definition 6 is satisfised:
1

Dlimj = (53)
> AnB=6, ocePAlBmWoim + 1 — Timj

In Equation (53),  }°  pausmWam is the expected weight of the evidence acquired in the common SIPS at x; = x; and X = X,
ANB=0, 6CO

and 1y the reliability of the evidence.

Definition 12. (Projection index) A projection index of two pieces of evidence e; and en; acquired from two interrelated input
variables x; and X, at x; = x;; and X, = Xp,j is defined by

@Dl mj
Wi Wmj

54

Wlimj =

In establishment of the ER rule, multiple pieces of evidence are assumed to be mutually independent. This is a special case in
probabilistic inference. Another special case is when multiple pieces of evidence are mutually exclusive. These two special cases are
defined both evidentially and cognitively as follows, where sg,;, = 0 N ey, for any 6 C ©, for development of special rules and algo-
rithms in the next section to facilitate inference in these special cases.

Definition 13. (Evidential exclusiveness) ~ Ifit never occurs simultaneously that evidence e; supports A and evidence e,,; supports B for
any A,B,0 C© with ANB =6, or

P((Samlex) N (Sim|emi)) =0, VA,B,0 C ©® with ANB =6 (55)
it is then said that e; and e,; are evidentially exclusive of each other.
Definition 14. (Cognitive exclusiveness) Suppose state ¢ consists of multiple distinct parts. Suppose evidence e; is not causally

related to evidence ey; and vice versa. If when e; supports some parts of 6, e, always supports other parts of § with the former never
overlapping the latter, that is, say, N sgm = @ for any A, B C ® with AN B = 6, so that
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P((Sammlex) N (Ssim|€mi)) = P (Samm N Ssim|€n, €m;) = p(D|ex, €m;) =0 (56)

it is then said that e; and e,; are cognitively exclusive of each other.

Definition 13 states that two pieces of evidentially exclusive evidence do not support the same state simultaneously, or they are in
complete conflict. On the other hand, Definition 14 means that they do support the same state having different constituent parts but
each support different parts of the same state with no overlap; that is, they each provide their distinctive support for the same state
without double counting. These definitions provide a basis to interpret interrelationships between two pieces of mutually exclusive
evidence.

Definition 15. (Evidential independence)  If the joint probability that evidence e; supports state A and evidence ey; supports state B is
equal to the product of the probability that e; supports A and the probability that e supports B for any A,B C ® with ANB =0, or

P((Samlew) N (Seim|ems) ) = P(Sarlew) (Som|em) (57)
it is said that e; and en; are evidentially independent of each other.

Definition 16. (Cognitive independence)  If the probability that evidence e; supports state A does not depend upon whether evidence
em; supports state B or not, and vice versa for any A,B C ® with ANB =6, or

D(Sam|eu] ( Spmlens)) = P(satler) & p(Spum|ens|( Samlex)) = p(sei|em) (58)

it is said that e; and ey; are cognitively independent of each other.

Definition 15 states that two pieces of evidentially independent evidence each play their own parts in support for a state, pro-
portional to the probability that each of them supports the state. Definition 16 means that two pieces of evidence are related to each
other but the probability that one supports a state does not depend on whether the other’s support is known or not.

The above-defined evidential exclusiveness (independence) is mathematically equivalent to cognitive exclusiveness (indepen-
dence), but they can be interpreted differently and thus have distinctive advantages in different applications. The former may be best
applied in pure data-driven inference, while the latter is better used to support knowledge-based inference.

4.2. General MAKER rule

The sort of inference investigated in this section is conjunctive in the sense that a system output is generated by combining all pieces
of evidence that collectively support the states of a system space. This in essence is a process for generating the conditional probability
that a state is true given that all pieces of evidence are acquired and combined. In principle, this conditional probability for any state
should be proportional to the joint probability that the state is true while all pieces of evidence support it. This is one of the principles
governing probabilistic inference in ERPS, coined as ER principle and explored in this paper. This principle is the ERPS counterpart of
the widely recognised Bayesian principle governing probabilistic inference in SOPS. In fact, the ER principle in essence is the same as
Bayesian principle, yet with the latter stated in SOPS and the former equivalently stated in ERPS. The ER principle will be strictly
followed to establish probabilistic inference rules for combination of multiple pieces of evidence that are dependent on each other.

Given the above discussions, we can now establish a general conjunctive MAKER rule to combine two pieces of dependent evidence
that jointly support a state as follows.

Theorem 1. (MAKER rule) The basic probability that state 6 is true given both evidence e; and evidence ey; is the following
conditional probability:

00=0
p(&}eh- 7 emj ) - { Mgl mj) Zfﬁc(li.mj) 0CO (59

ccoe

where g mj) is the joint probability mass that both e; and e support 6, given by
Moimj) = [(1 = Fay) Mot + (1 — 1) Mgnyj| + Dy Z WALBm Al BrmjM AT Bmj (60)
A.BCO.ANB=0

The trustworthiness of the combined results is given by t;;,; = (1 —ﬁlza(li,mj)) as follows:

fMgo timyy = (1 —13) (1 — rmj)/ (Zfﬁc(li‘mj) +(1-rm)(1- rmj)) (61)
ccoe
Proof. See Appendix Al.
The proof of Theorem 1 creates a three-step process to generate p(9|eh- A em]-). The first step is to calculate the joint probability that

both e; and e, support state 6 for any # C © and the joint probability of the support for the powerset, or the residual support of both e;
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and ey for any specific state. The second step is to calculate the joint conditional probability P(6|e; A er;) in ERPS that € is supported
for any 6 C © and the joint conditional probability of the support for the powerset, given both e; and ey;. These first two steps
constitute the ER process and are conducted in ERPS. The third step is to generate p(6]e;; A e;) in SOPS, which is the joint conditional
probability that state ¢ is true given both e; and ey;. While p(&!eli A emj) is measured in SOPS, it should hold the same evidential
meanings just as what P(6]e;; A en;) holds in ERPS. In other words, there should always be p(6|e;; A en;) = k1P(6|eg A emj) with k; being
a positive constant that does not change for any 6 C ©. Theorem 1 therefore ensures that the ER process of conjunctively combining
two pieces of evidence constitutes an augmented probabilistic inference process.

From a system point of view, if two system input variables x; and x,, take specific values, e.g. x; = x;; and xn, = X»; with each
represented by a probability distribution as defined in Equation (8), the system output generated, e.g. y(x; = Xy, Xm = Xmj) =
¥(eu A enj), is also a probability distribution, as defined in Equation (2) with p(6le) = p(6|e; A en;) that is given by Equation (59) and
Equation (60). That is, Theorem 1 in essence establishes a probabilistic relationship between output y and inputs x; and x;,. In the rest
of this section, we explore the main features of Theorem 1 for probabilistic inference in several special cases.

4.3. Exclusive MAKER rule
One special case of the general MAKER rule is how it can be used to generate the basic probability that a state is true given two

pieces of evidence that are exclusive of each other. The following corollary is the result for this special case.

Corollary 1.1. (Exclusive MAKER rule) If evidence e; and evidence ey; are exclusive of each other, Theorem 1 reduces to the
following additive operation:

00=9g

p(Olei New) = (1 = 1) Wopor: + (1 — 1) WomPom 0Co (62)
(1 = 1) YoccomMan + (1 = 10) X pcoMom

Proof. See Appendix A2.

Equation (62) shows that p(n9|eli A emj) is the mix-weighted sum of pg; and pgm; if e; and ey, are exclusive of each other, with the
weighting factor for each piece of evidence being positively related to its own weight times the unreliability of the other evidence and
normalised by a mix of the expected weight of one piece of evidence times the other’s unreliability. This proves why the conjunctive
combination of two pieces of exclusive evidence should also be additive. Note that a special case of Corollary 1.1 is when the weights
for both pieces of evidence remain constant for any state, leading to the following conjunctive exclusive ER rule.

Corollary 1.2. (Exclusive ER rule)  In Corollary 1.1, if the weights remain constant for all states, or wy = w; and wy,, = wy, for any
6 C 0, as originally assumed in the ER rule, Theorem 1 reduces to the following linear operation:

00=0
P(H)eli Aew) = (1 - ij)Wz 1 —ry)wn (63)

o+ 9CO
(1 —rm)w+ (1 - rzi)WmPGh (1—rm)w +(1— rli)wmpem’

Proof. See Appendix A3.

Corollary 1.2 can be simplified to the following two special yet well-known operations. First, if it is further assumed that the two
pieces of evidence are equally reliable, or r;; = ry;, Theorem 1 reduces to the following weighted sum operation:

p(H}eh» A e,,,j) = Domj \) ce (64)

m
Poii + Wit wn

wy
Wi+ Wn

If it is further assumed that the weights for both pieces of evidence are equal as well, or w;, = wy,, Theorem 1 reduces to the
following average operation:

1
p(0]ei A em) =5 (poi+ Pm)  VOCO 5

Corollary 1.1 holds for conjunctive inference when at least one piece of evidence is not fully reliable. Otherwise, both the nominator
and denominator of Equation (62) will be zero, so that p(&!eli A emj) will be undefined. The question is how to calculate conditional
probability p(6|e; A er;) in this special case. The following corollary provides the answer.

Corollary 1.3. (Differential MAKER rule)  If evidence e; and evidence ey, are exclusive of each other and each fully reliable, or r; =
I'mi = 1, Theorem 1 reduces to

00=0g

p (9 }eli A emj) = r;"jwezpmi + IyWomDomj 0Co (66)
r;ancg@mCli + 1 pcoMpmj
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r and r},; are the derivatives of the reliabilities of e; and ey atry; =1 and ryy = 1.

Proof. See Appendix A4.
4.4. Independent MAKER rule

Another special case of the general MAKER rule is when it is used to generate the joint conditional probability that a state is true
given two pieces of independent evidence. We have the following results to describe this special case.

Corollary 1.4. (Independent MAKER rule)  If evidence e; and evidence e, are mutually independent, Equation (60) of Theorem 1
reduces to

Moim) = [(1 = Fag) Mo + (1 — 1) Mgmj| + E M a[Mpm; (67)

ABCO.ANB=0

Proof. See Appendix A5.

In Equation (67), the first square bracket term is the sum of the probability mass that evidence ej; supports state 6, bounded by the
unreliability of evidence ej, and the probability mass that e,; supports state 6, bounded by the unreliability of e;. This term is therefore
referred to as the bounded sum of the probability masses of the individual support for 6 from e; and ey;. The second term of Equation
(67) is the orthogonal sum of the probability masses of the joint support for 6 from e; and ey;. Corollary 1.4 thus asserts that the
conditional probability that a state is true given two pieces of independent evidence is proportional to the addition of the bounded sum
of the probability masses of their individual support and the orthogonal sum of the probability masses of their joint support for the
state.

The above result is consistent with what is revealed by the ER rule [71]. In fact, the ER rule is a special case of Corollary 1.4 as
follows.

Corollary 1.5. (ERrule)  In Corollary 1.4, if it is further assumed that the weight of each input variable remains equal for all states,
that is wg = w; and wgp = wy, for any 0 C O, the independent MAKER rule given by Equation (67) reduces to the ER rule.

Proof. See Appendix A6.

It is in the ER rule that weight and reliability were originally suggested as distinctive means to model the limited importance of
input variables and the inherent unreliability of evidence on the basis of rational thinking and practical experiences gained from
applications in many areas for reasoning and decision making. Corollary 1.5 shows that this suggestion is deduced from the original
thinking and theoretical analysis of imperfect data on the basis of both the principle of likelihood and the principle of Bayesian
inference. It might seem coincidental at a first look but is in essence inevitable that these two schools of thinking give rise to the same
suggestion.

Corollary 1.5 clarifies the conditions under which the ER rule can be applied. That is, if the support for any state from one piece of
evidence is independent of the support from the other piece of evidence, then the ER rule can be applied to combine the two pieces of
evidence, given that the weight for each piece of evidence remains equal for all states.

Dempster’s rule is proven to be a special case of the ER rule and a reliability perturbation analysis was used to address the concerns
that Dempster’s rule and Bayes’ rule may lead to a so-called counterintuitive problem when they are used to combine evidence in high
conflict and cannot be applied to combine evidence in complete conflict [71]. The following corollary provides a theoretical and most
robust answer to clarify the concerns.

Corollary 1.6. (Augmented Dempster’s rule) ~ In Corollary 1.5, if it is further assumed that two pieces of evidence are each fully
reliable, that is r; = ry; = 1, then the ER rule reduces to Dempster’s rule, which is given as follows.

00=0
- ar=ePAtiPBmj
1 = > Arp—gPAtPEm;

p(Oles Nem) =1 (o) (68)
= 0C0,
> pcen(0) €8,520>0

0C0B,0>1

OmjW _ SiWm

n 0CO,6=0
Omiwi + 5zinpgh Omiwy + 51inpgm] -

where 6 = ) paiPsmj is the orthogonal sum of the probabilities of both e; and ey, supporting all states, 7 is a sufficiently small
ANB=D.DCO

probability that a state is deemed to be unlikely to occur (e.g. 7 = 0.0001 or smaller), and /My (o) is the joint probability mass for 6, given
by
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_ 1 —rpi(o 1-r4(o
my(o) = "™ il )Pnzi+ Wi( )anj} + Z DAlDBmj (69)

m A.BCO.ANB=0

rii(6) and ry,j(o) are the reliability perturbation functions for e; and ey;, which are valid in 7 > ¢ > 0. If they are required to meet the
following conditions, r;(6) = ryj(6) =1 at o=t and 6=0, and 1 >r; > 1 — 6; and 1 > ryyj > 1 — 8y with &, 6 < 7, then ry;(0) and

Tmj(c) can in general be constructed as the following quadratic functions:
ri(o) =1 — (483 /7)o + (48; / 7°) 6 and rui(0) =1 — (48 / T)0 + (40w / 7°) 07
Proof. See Appendix A7.

Note that the third and fourth rows in Equation (68) of Corollary 1.6 are presented by a general quadratic reliability perturbation
function constructed for each piece of evidence. If there is no reason to believe that reliability should be perturbed differently from one
piece of evidence to another, or §; = 6y, the fourth equation of Corollary 1.6 becomes a weighted sum operation. In this context, it can
be asserted that Corollary 1.6 augments Dempster’s rule and underpins the process of conjunctive combination of two pieces of in-
dependent and fully reliable evidence.

4.5. MAKER algorithms

Theorem 1 establishes the probabilistic process for conjunctive combination of two pieces of evidence. If there are more than two
pieces of evidence, the process for their conjunctive combination is governed by the following Lemma 2.1 and Theorem 2.

Lemma 2.1. (Recursive MAKER algorithm) Suppose there are L pieces of evidence, with e;; = (e A -+ A ¢;) standing for the
conjunction of the first [ pieces of evidence. Let I; = [— 1. The basic probability that evidence e;r; supports 9, measured in ERPS, is
given as follows.

00=9
Myaxy = P(Olers) = Mgz 040 (70)
> ccoMeary + Maomy
where g5y and flige (17 are given by
’ﬁa(m) = [ﬁa(ml)(l —rn)+ 77129(1K11>m91} + 017, Z WA(]Kll)ABlaA(lﬂl),BlﬁlA(lﬂl)mBl. Vo C © 71)
A.BCO.ANB=0
Mo my = Mae iz, (1 —11) (72)

withmg =mg, Mge; = (1 —11). @u17y,) 51> Wagian )t and @7, ; are defined in the same way as in Equations (49), (51) and (54) with ey
and e, replaced by e;x;, and e;, respectively.

Proof. See Appendix A8.

Lemma 2.1 describes a general recursive algorithm to combine multiple pieces of evidence in ERPS. In the algorithm, each piece of
evidence is combined accumulatively with the previously combined evidence at each recursive step that is decomposed into two sub-
steps. The first sub-step is to find the joint probability that both pieces of evidence support a state; the second sub-step is to find the
conditional probability that a state is supported given both pieces of evidence. The combined evidence is then treated as a new piece of
evidence that is in turn combined with another piece of evidence. This recursive process continues until all evidence is combined. All
parameters for each piece of evidence are weight and reliability assigned by using domain knowledge and experiences, or trained from
data, or a mix of both.

After the conditional probabilities of all states and the power set are generated by combining all pieces of evidence in ERPS, they are
projected to SOPS as follows.

Theorem 2. (Recursive MAKER rule) ~ The basic probability that state ¢ is true, given the acquisition of all L pieces of evidence e;5; =
(e1 A -+ Aeg), are generated as the following conditional probability p(6|e;x;):

00=0
p(6|eIXL) = ﬁle(}\KL) 0CO (73)
ch@mc(ln)

where f1iy77, is given by Equation (71) at [=L. The trustworthiness of the above combined results is calculated by t;x; = (1 —fge (17
with Mye 177, given by Equation (70) for 6 = 2° and Equation (72) at [=L.

Proof. See Appendix A9.
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Lemma 2.1 and Theorem 2 together establish the general recursive MAKER algorithm, to generate system output from all L inputs in
a probabilistic manner in two steps. First, all pieces of evidence are represented by Definition 9 and combined recursively by applying
Lemma 2.1 in ERPS. In the second step, the finally combined probability is projected to SOPS by Theorem 2, to generate system output
y(e) as represented by Definition 2, with p(6|e) replaced by p(6|e; ;) and the trustworthiness of the system output given by t;7; =1 —
Mo (171

If multiple pieces of evidence are mutually exclusive, they can be combined by using the following analytical algorithm.
Corollary 2.1. (Additive MAKER algorithm)  If all pieces of evidence are exclusive of each other, Lemma 2.1 and Theorem 2 reduce to
the following additive algorithm.

00=0
1
pleisL) = L L ke = (74)
kq Z H (1 - ri) my 6 C © Ecg@ZiLzl (H;:l.j%i(l - r}‘))mCi
=1\ j=1jAi
The trustworthiness of the combined results is given by t;5; = (1 —Tge (7)) as follows:
- .1 -r
Mgo 171y = (=) (75)

SecoXobr (T g (1= 1) Jma + T, (1 - 1)
Proof. See Appendix A10.

Corollary 2.1 shows that the analytical algorithm for conjunctive combination of multiple pieces of mutually exclusive evidence is a
simple additive operation. Note that my; = wypg:. The weighting factor for the i piece of evidence in the additive algorithm is thus
proportional to the product of its own weight wy; and the un-reliabilities (1 —r;) of all other evidence except for its own unreliability.
One special feature of this algorithm is its dictatorial behaviour in that a piece of evidence will dominate the combination if it is fully
reliable, or its unreliability is zero because in this case the weighting factors for all other evidence are zero.

If multiple pieces of evidence are independent of each other, they can be combined by using the following recursive algorithm.

Corollary 2.2. (Recursive Independent MAKER algorithm)  If all pieces of evidence are independent of each other, Equation (70) and
Equation (72) in Lemma 2.1 remain unchanged but Equation (71) reduces to the following equation,

Mgary = [Myary) (1 = 1) + Moo a7y, )Mal] + Z M7y Mal (76)
ANB=6A, BCO

Proof. See Appendix All.

In Corollary 2.2, since all pieces of evidence are mutually independent, no interdependence index needs to be calculated and only
their individual weights and reliabilities need to be taken into account in inference. This makes the algorithm easy to apply in situ-
ations where subjective human judgments are needed for probabilistic inference, such as multiple criteria decision analysis under
uncertainty.

The recursive ER rule presented by Corollary 4 in [71] is a special case of Corollary 2.2 when weight for each piece of evidence
remains unchanged, or wy = w; for any 6§ C ® and all [ = 1,---,L. Another special case of Corollary 2.2 is that basic probabilities are
assigned to singleton states and the system space only but not to any other subset of singleton states. In this case, we get the following
multiplicative MAKER algorithm.

Corollary 2.3. (Multiplicative MAKER algorithm)  If L pieces of evidence are independent of each other and basic probabilities are
assigned to singleton states and the system space only, Lemma 2.1 and Theorem 2 reduce to the following multiplicative algorithm.

p(Olerr) = L L ki
m n| [[mei+ @ —r)—J[1-r))0=0
i=1

0 otherwise
1
= L L (77)
S ecol lia (Mai + mei + (1 —13)) — (N = D[y (me + (1 = 1)) = [Ti1(1 — 1)
The trustworthiness of the combined results is given by t;5; = (1 —Me(177)) as follows:
L

~ 1(1=r
mZG(IKL) — Hl—l( ) (78)

ZCe(-)HiLzl (mei +me; + (1 —13)) — (N — 1)H1 1(me; + (1 —11))
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Proof. See Appendix Al2.

The analytical ER algorithm [56] is a special case of the above multiplicative MAKER algorithm in that the former assumes that
weight for evidence remains unchanged for all states and is equal to its reliability, or wy = w; = r;forany ¢ C ® and alll =1,---,L. The
multiplicative MAKER algorithm can be used to power interpretable machine learning where probabilistic inference needs to be
applied.

4.6. MAKER rule and Bayesian inference

While the previous subsections focused on establishing the MAKER rule, its special cases and recursive and analytical algorithms, a
question of particular interest is what the relationship is between the MAKER rule and Bayes’ rule. The following corollary answers this
question.

Corollary 2.4. (Bayesian inference) ~ Suppose evidence ej; and evidence ey; are the most important and fully reliable, individually or
jointly, that is wy; = Womj = Wy(imj) = 1 forany 6 C ®@ andr; =ryj =1y, = 1; basic probabilities for e;; or ey, are assigned to singleton
states only but not to any of their subsets, or pg; = pgmj = 0 for any 6 C © but 6 ¢ ©. Let cg; (comy) be the likelihood that given state 6
evidence e; (en;) is acquired, cyqm) the joint likelihood that given state 6 evidence ey is acquired, and ey the prior distribution
acquired independently of e; and ey,j, which has no ambiguity either and is the most important and fully reliable as well, with py being
the prior probability that state @ is true. Then, the inference governed by Theorem 1 reduces to Bayesian inference as follows:

Co(ti,mj)Poo 9co
p (0] (e Aew) Neo) = 2 AceCA(tim)PA0 (79)

0 otherwise
If e; and ey are also independent of each other, Equation (79) reduces further to

ColiComjPoo
—mEmPo__ g
(0] (e A emy) A eo) = { 2=aceCatiCamPac Vo € © (80)

0 otherwise
Proof. See Appendix A13.

Corollary 2.4 serves for three purposes. First, it shows that the MAKER rule as given by Theorem 1 forms a likelihood inference
process. Second, it asserts that Bayesian inference is a special case of the MAKER rule where data is deemed perfect in the sense that (i)
any variable from which evidence is acquired is the most important, (ii) any evidence acquired when any variable takes any specific
value is fully reliable, and (iii) there is no ambiguity. Finally, it helps to set default initial values to estimate evidence weights and
reliabilities for general inference with imperfect data by means of optimal learning, which will be explored in the next section.

5. Maximum likelihood optimal learning model

In this section, an optimisation model is constructed to learn from data the parameters that include weights for input variables and
reliabilities for evidence acquired when individual or groups of input variables take specific values. It is aimed to facilitate the
application of the conjunctive MAKER rules and algorithms in situations where available data is imperfect. It is a bi-objective nonlinear
pre-emptive minimax optimisation problem, as described below.

5.1. Parameters

In Equation (60) of Theorem 1 or Equation (71) and Equation (72) of Lemma 2.1, weights wy, (Woum)) defined in Equation (19) for
input variables and reliabilities ry; (r(lm)k) defined in Definition 8 and Equation (21) for evidence are the parameters that need to be
learnt from data, or assigned using expert knowledge, or a mix of both.

The total number of weights for L input variables (wy and wy ;7)) is denoted by Ny,

N, = (|2°] =1L+ (|2°| - 1)L - 1) = (]2°| - 1)(2L - 1) (81)

1
Let I; be the number of values that input variable x; takes individually and I,; = HIJ the number of values that a group of input
j=1
variables {x;, ---,x;} take collectively. The total number of reliabilities to be learnt for all pieces of evidence acquired from individual
and groups of input variables (r; and r(;7) is denoted by N;,

L

L L 1
Nr_ZIl+ZIMl_Z<II+ HI,) - (82)
=1 =2 j=1

=1
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A vector of all parameters to be learnt is denoted by 4; and defined as follows:

Wo, VO C O, i€ {1, I}, [=1,-+L

A= ! (83)
! Woary: Tarok V0 C 0,k e {1, L5}, l=2,-L

5.2. Objectives

The optimal learning model aims to estimate all the parameters, so as to make the predicted system outputs as close to the observed
ones as possible as the top priority and then the value of each parameter as close to its reference value as possible for best interpre-
tation. The learning model therefore has two objectives of different priorities. The top priority is to minimise the deviation between
predicted likelihoods of system states and the observed ones for given inputs, so that the predicted likelihood of the true state is
maximised. The second priority is to estimate the value of each parameter to be as close to its reference value as possible, so that the
estimated parameter value can be best interpreted. The estimated parameters are used in the ER process to infer the maximum
likelihoods of system states for given inputs. This inference process is thus referred to as maximum likelihood evidential reasoning, or
MAKER for short.

The general formulation of the optimal learning model is constructed as the following bi-objective nonlinear pre-emptive minimax
optimisation problem:

min {f1(2), f2(4)} (84
st. LeQ (85)

A is the parameter vector, including all weights and reliabilities to be learnt as defined in Equation (83), or initially 2 = 4;. Q is the set of
constraints that all parameters should meet. f; (1) is the first objective function that counts the maximum deviation between the
observed likelihood and the predicted one on any state for every observation and is of top priority. f(4) is constructed as follows.

f1(2) = max{fi1(4), fiz(1)} (86)

fu@) = ze{laﬁ;{%ieﬂlgﬁ}{g TC@ {%SDAI’}}} (87)

SDy; = = Z (Poa p(Glex))? (88)
25z

fia() = max {%keggflx {%fgag{i"( 1;?: SDaqry }}} (89)

SDpamk = 5 %(Pe A)ARDK (9|e(1m)k))2 (90)

In f11(4), Pocays and p(6ey) are the recorded and predicted likelihoods of state 6 for a data record generated by input variable [ taking
its i value, where state A is observed. SD,j; is the sum of squared deviations between the recorded and predicted likelihoods of all
states for the data record and is normalised to 0 < SDp; < 1. Sj; is the number of the data records that are generated by input variable
taking its ith value, and S; the number of these data records where state A is observed. S; is the number of all data records generated by
input variable L S is the total number of data records used to learn weights and reliabilities. fi; (1) thus measures the maximum squared
deviation between recorded and predicted likelihoods for all data records generated by all single input variables individually, and is
normalised to 0 < f1;(4) < 1.

In fi2(4), Poayarpk and p(dleqrpk) are the recorded and predicted likelihoods of state ¢ for a data record generated by input
variables 1 to I taking their k™ combination of values, with state A observed. SD a7k is the sum of squared deviations between the
recorded and predicted likelihoods of all states for the data record and is normalised to 0 < SDy 17k < 1. S17y) is the number of the
data records, generated by input variables 1 to [ taking their k™ combination of values and Saampk the number of these data records
with state A observed. S;x; is the number of the data records generated by input variables 1 to L. f15(4) thus measures the maximum
squared deviation between recorded and predicted likelihoods for the data records generated by all groups of input variables
collectively, and is normalised to 0 < fi2(4) < 1.

The first objective is therefore to minimise f; (1), which measures the maximum deviation between the observed and predicted
likelihoods on any state for all data records, with 0 < f;(1) < 1. As such, the first objective aims to minimise the maximum deviation
between the recorded and predicted likelihoods of all states for each data record, in another word to maximise the predicted likelihood
of the true state for each observation.

f2(4) is the second objective function, which counts the maximum deviation between the reference values and the learnt values for
the weights of any individual (groups of) input variables and for the reliabilities of evidence acquired from the variables. f»(4) is of
lower priority than the first objective and is constructed as follows.
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F2(4) = max{fo1(2), f2(1)} 91
fa(A) = max St max &max{ESDp (T — rl«)z} (92)
el -1} | S i1, | S; A '
ESDy; = Z%(Wal — wa)® (93)
=5 Sii
= Si7 Samk ESD ~ 2 o4)
faa(d) = le’{g%} Tke{rﬁﬁj; ?max{ ampe (Faxok — Tarok) }
Soamok, 2
ESD 7 = r(wa(lXZ) — Woarp) (95)
6ce ©(IADk

In f,; (1), Wy and wy; are the reference and learnt weights that state 6 is true given that input variable x; points to the state, as defined
in Equation (19); 7; and r;; are the reference and learnt reliabilities of evidence e; acquired at x; = x;, as defined in Equation (21) and
Definition 8. ESDy; is the expected squared deviation between the reference and learnt weights for evidence e;, with 0 < ESD; < 1.
f21(4) thus measures the maximum of the expected squared deviation between the reference and learnt weights and the squared de-
viation between the reference and learnt reliabilities for any evidence acquired from each input variable individually. The reference
weights of a variable can be assigned by examining the ability of the variable to provide correct judgments; the reference reliability of a
piece of evidence can be assigned by examining the ability of the evidence to provide a correct outcome. Such assignments are
problem-specific and can be data-driven or knowledge-based or a mix of both.

In fa2(4), Wyzp) and wy () are the reference and learnt weights that state 6 is true given that a group of input variables {xi, -, X}
collectively point to the state. 715, and r(y5p are the reference and learnt reliabilities of evidence ey acquired at x; = x;; for j =
1,--,landie {1, ---,Ij}7 with I; being the number of values that variable j takes. ESD ;7 is the expected squared deviation between
the reference and learnt weights for evidence ez, with 0 < ESD(y7y < 1. f22(4) thus measures the maximum of the expected
squared deviation between the reference and learnt weights and the squared deviation between the reference and learnt reliabilities for
any evidence acquired from each group of input variables collectively.

Therefore, the second objective is to minimise f5(4), which measures the maximum deviation between the reference and learnt
values for the weight of each input variable or group of input variables and for the reliability of evidence acquired from the input
variable or the group of input variables, with 0 < f5(1) < 1. The learnt weight of a variable is therefore the closest to its reference
weight and the learnt reliability of evidence is the closest to its reference reliability, given that the first objective is optimised and
relevant constraints are met as discussed below.

5.3. Constraints

As discussed by Yang et al. [72], statistical analysis and domain knowledge can be used to set lower and upper bounds for weights
and reliabilities. From the definitions of weights and reliabilities, the following general constraints should be met to construct an initial
constraint set & for the optimal learning problem.

0<wy <wag<wg<1V0CO,1=1,-L
0 < Ty < T < fh* < 11= 17 "',L7 i= 1, "'711

Q=<1 _ (96)
0 < Wyarpy < Wopry < Weprp S1V0C O, I=2,- L

0 <rampe < Tamok <Tampe < 11=2, L, k=1, L5

where Wy, Tis, Wo(17p) and 7y are the upper bounds and wy;, Iy, Wy 7y and r( 7y are the lower bounds for wy, riz, Wy 7y and gz,
respectively. If there is no prior knowledge or data to set these bounds, an upper bound is set to 1 and a lower bound to 0 by default.

Apart from the above general constraints, problem specific constraints may be added to Q. For example, weights for some input
variables may be required to be larger or smaller than others; reliabilities for some evidence may be required to be larger or smaller
than others; problem specific interrelationships among weights or reliabilities may also need to be followed.

5.4. Solution methods

The optimal learning model has two objectives with different priorities. A pre-emptive solution method is adopted to solve it. First,
a top priority optimisation model is constructed to minimise the first objective function f; (1) as follows.

min f;(4) 97)

st. LeQ=Q (98)
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Suppose the optimal solution and objective value of the top priority model are given by A" and f; = f1(4"). The second priority
optimisation model is then constructed by

min f,(4) (99)
st A€Q=Q; () <f +6 (100)

where 6 is such a sufficiently small positive real number that should make the search space of the second priority model nonempty, so
as to take into account any rounding-up error incurred in the nonlinear optimisation process of solving the first priority problem.

The top priority and second priority models are each a single objective optimisation model that each has a nonlinear non-smooth
objective function and an initial set of constraints, mostly in the form of upper and lower bounds. They can be solved in sequence by
random search algorithms, such as the Evolutionary engine of Microsoft Excel Solver.

If it is time consuming or rather difficult to find optimal solutions for problem (97)-(98) or problem (99)-(100) using random search
algorithms, conventional optimisation algorithms can be used to solve them by transforming the non-smooth problems into equivalent
smooth ones as follows. First, the following additional deviation variables are defined.

S .
o111 :max{ﬂSDAli} =1, Li=1,-] (101)
aco | Sy
Sii
0111 = Max {011 [=1,-L (102)
ie{1,--.} Sl
S
o = max {—’am} (103)
le{1-L} | S
oo = max] AT gy [=2 L k=1, Ix (104)
120170k = T4 Sk ARk PRy s dim
Gipary = max {S(lmkﬁlz(lm)k} [=2,-L (105)
ke{l, L5} 1Al
612 = max ﬁalz - (106)
lefzonny | S 2AAD
o1 = max{o11,0612} (107)
a1 = max{ESDy, (T4 — 13)° } [=1,+,Li=1,--] (108)
Sii
G = MAX { <021 =1, L (109)
ie{l,-.I} Sl
S
021 = max {Jﬁzu} (110)
{11} | S
o207k = Max{ESD e, (Famm — T(lm)k)z} =2 L; k=1, Ly (111)
Ooza1an = max {m%z(lm)k} [=2,-L (112)
ke{l, 0} Slm
6 = max {57 - (113)
lefzny | S 227D
0y = max{os1,062} (114)
01,011, 0111, 0114, 021, 0211, O21ti, L = 2, -+, Li =1, - Ij; ;
= (115)
¢ {527012’012(1m)7012(1m)k,622,622(1ﬂ)7022(1m)k7l =2, L, k=1, L
A= [t (116)
The top priority model (97)-(98) can then be transformed into the following equivalent smooth problem [65].
min fl (}») =01 (1 17)
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st. LeQ=QUQ; (118)

o1 < 61, Sio11 < So11, Si0111 < S16111, SauSDai < Sio11: VA C ©
61,011,011,0115 > 0l=1,- Lii=1,--I;

Q; =< 4| 612 < 061, Sim012a7 < S612, SumpkOrzamnk < Simi01207) (119)
SaarkSPaare < SampkGi2arpe VA € ©

012, 612071 Or2arpk > 01 =2, Ly k=1, I

Similarly, the lower priority model (99)-(100) can also be transformed into the following equivalent smooth problem [65].

min fz(l) = 02 (120)

f(A) =01 <f]+6
621 < 62, S16911 < 8621, 6215 < 16211,

ESDy; < ooy, (Fi — 14)? < 6ot
Q, =4 2|62,021,0011,621; >0 1=1,- Lii=1,- I (122)
022 < 02, Sixi02a7) < S022, SampkO22070k < S1710220171)5
ESD(lm)k < o017k (?(lﬂ)k - r(1m)k)2 < Oa2(17 ks

0622, 0220171)s Oaz207pk > O L= 2, L; k=1, I

Problems (117)-(119) and (120)-(122) can be solved using conventional optimisation software packages, such as the GRG engine of
Microsoft Excel Solver.

5.5. Properties and interpretation of the model and solution

In the above subsections, the basic components of the optimal leaning model were described at the elementary level in detail. In this
subsection, the principles and properties of the learning model are explicitly and formally stated to explain how the problem is
formulated and why its solutions are adequate. The following proposition states the first principle that is followed with top priority for
designing the learning model.

Proposition 5.1 — Maximum likelihood inference. In formulating the learning objectives, the observed and labelled data records
are taken as a gold standard. The top priority of the learning model is to identify a set of weights and reliabilities that minimise the
maximum squared deviation between the observed and predicted likelihoods for all training data records, that is, to maximise the
predicted likelihood of the true state for each data record, thereby empowering maximum likelihood inference.

Proposition 5.1 assures that the predicted likelihoods of system output are optimal in the sense that the weights and reliabilities
used for the prediction are learnt to maximise the predicted likelihood of the true state for each data record. Proposition 5.1 also
implies that the learning model should be used to generate the optimal weights and reliabilities in order to legitimise MAKER as an
optimal probabilistic inference framework.

Apart from using observed data as a gold standard, human knowledge may also be available and should be taken into account for
learning weights and reliabilities, which is the second principle for designing the model as formally stated in the following proposition.

Proposition 5.2 — Referentially interpretable learning. Human knowledge is important for inference and if available should be
used to set up reference weights and reliabilities. When formulating the learning objectives, the second priority is to identify a set of
optimally learnt weights and reliabilities generated by satisfying the top priority objective so that the maximum deviation between the
reference and learnt weights and reliabilities is minimised for all weights and reliabilities that need to be learnt.

Proposition 5.2 assures that the optimal weights and reliabilities generated by the learning model are as interpretable as their
reference values in the sense that they are optimised to be as close to their reference values as possible, coined as referentially
interpretable. In the current model, human knowledge is not yet treated as gold standard. Whenever they can also be regarded as a gold
standard, the learning model can be easily modified by removing the priority and instead allowing trade-offs between the two
objectives.

Given the decision variables discussed in Subsection 5.1 and the initial constraints discussed in Subsection 5.3, the following
proposition states the features and interpretability of solutions generated by the model as well as strategies to generate the best so-
lution among local optima.

Proposition 5.3 - Intuitively interpretable solution. The model proposed in this section empowers maximum likelihood inference
and referentially interpretable learning as stated in Propositions 5.1 and 5.2 and guarantees to generate an optimal solution that could
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be a local optimum. Since this model is nonlinear and nonconvex and may have multiple local optima, selecting a different starting
point may result in a different local optimal solution. An optimistic or a pessimistic starting point is to select the upper or lower bound,
respectively, for each weight and reliability. If different starting points converge to different local optima, the one with the best overall
objective value should be taken as the final solution. It is thus important to carefully set the lower and upper bounds and other
constraints for training parameters, preferably based on statistical analysis or human knowledge or a mix to ensure that any local
optima found within the boundaries are not unexpected and are intuitively interpretable.

While Proposition 5.3 assures the interpretability of solutions generated by the model, it also leads to questions on the model’s
computational complexity and feasibility. The complexity of the model depends on the amount of training data and the in-
terrelationships or nonlinearity among multiple pieces of evidence to be combined. The more data used for training and the more
complicated the interrelationships, the more complex the computation will be. If there is a huge amount of data for training, different
training strategies should be considered, such as dividing the data into appropriate groups for parallel or sequential training. On the
other hand, if training data is not sufficient to construct all joint likelihood functions required, joint likelihoods can also be taken as
training parameters alongside weights and reliabilities. Finally, if more constraints need to be added than those initial ones shown in
Equation (96), care should be taken to identify any conflicting constraints to ensure the feasibility of the model.

6. Maximum likelihood inference for disease diagnosis

In this section, the example presented in Section 2 is used to show how the conjunctive MAKER rule can be implemented to enable
maximum likelihood inference for more trustworthy diagnosis of disease with imperfect data than the straightforward joint likelihood
analysis of the data as shown in Table 10. The process of predicting the disease from saliva test and blood test is first described in the
MAKER framework, and an optimal learning model is then constructed to estimate the model parameters to enable maximum like-
lihood prediction. All the calculations are in the form of Excel sheets with the Solver model provided in the Supplementary Materials.

6.1. System modelling and interdependence analysis

In the example of Section 2, if a patient has the results of both saliva test (x;) and blood test (x), the question of concern is how to
predict whether the patient has the disease (H;) or not (H). System output (y) for this example is disease prediction and system inputs
are saliva test and blood test. The system space of this example therefore has two singleton states, denoted by ® = {H;,H>}. Since the
prediction can be ambiguous, the type of SOPS for this example is Dempster’s probability space.

The discussions of Sections 3 and 4 show that the normalised likelihoods of Table 8 acquired from saliva test results and those of
Table 9 from blood test results can be used for predicting the disease. For example, from a positive saliva test result, or x; = x11,
evidence ey is acquired, as given by the second column of Table 8 as follows:

e = {(em,1, 0.627), (ex,1, 0.0535), (eg1, 0.3195)} (123)

as also described by Equation (10), with eg,1 = Hsr, en,1 = Hsr and ee1 = Hgw, showing the likelihoods that a positive saliva test
result points to the disease being true, false or unknown, respectively, where e, 1, en,1 and eg; are evidential elements for saliva test.

Similarly, from a positive blood test result, or x, = x51, evidence ey; is acquired, as given by the second column of Table 9 as
follows:

€1 = {(em,2, 0.6305), (en,2, 0.0333), (€02, 0.3362)} (124)

with ey,2 = Hpr, en,2 = Hpw and egx = Hpy, showing the likelihoods that a positive blood test result points to the disease being true,
false or unknown, respectively, where ey, 2, ex,2 and eg2 are evidential elements for blood test.

If a patient takes both saliva and blood tests that each turn out to be positive, evidence e;; of Equation (123) and evidence ey; of
Equation (124) can be combined to infer the likelihoods that it is true, false or unknown that the patient has the disease. However,
before the two test results can be combined, their interrelationships need to be analysed as they are not independent. Table 1.1
provides complete records for 1100 patients, with each having a combination of both saliva test and blood test. For each pair of tests,
Table 10 shows joint likelihood distributions about how each pair of test results points to disease being true, false or unknown. This
table can also be used to predict the disease. For example, from a combination of positive saliva test result and positive blood test result,
or both x; = x7; and x = x5, evidence ej; 21 is acquired in the second column of Table 10, which can also be denoted by €7z in line
with the symbols used in the optimal learning model as discussed in the previous section:

611721 = e(lxz)l = {(6[.1112, 06728)7 (€H212, 00].61)7 (8612, 03111)} (125)

with ey 12 = Hsper, €n,12 = Hspr and eg12 = Hspy, which depicts the likelihoods that the combination of positive saliva test result and
positive blood test result points to the disease being true, false or unknown, respectively, where e, 12, en,12 and eg12 are evidential
elements for both saliva test and blood test.

However, such prediction based on Table 10 alone may not be completely trusted without any concerns. For example, the 1100
patient records are imbalanced, leading to concerns on the quality of the data for inference, as analysed in Table 7, and possibly other
concerns on whether it is appropriate to use the relatively small sample size of Table 1.1 to represent the whole population and that
errors may be incurred during the process of generating, collecting and processing the 1100 patient records. Nevertheless, the 1100
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complete patient records provide useful information on the interrelationship between the two tests, as shown in Table 10 together with
Table 8 and Table 9. The information of the tables can be used to calculate interdependence indices between the results of the two tests
using Equation (49) as follows:

Tpriony = Porioj _ DPo1i2j) 0Ce, ij=1,2 (126)

Do1iPo2j  Po1iPo2j
The interdependence indices are shown in Table 11. For example, the interdependence index between positive saliva test result and
positive blood test result is calculated as follows. The normalised likelihood over evidential element ey, for positive saliva test result is
DPo1n = 0.627 in Table 8; that over evidential element ey, » for positive blood test result is pyp; = 0.6305 in Table 9; that over evidential
element ey, 1, from a combination of positive saliva result and blood test result is ps11.21) = 0.6728 in Table 10. From Equation (126),

— __ P21
we then have dp11.021 — PeriPezt

related than being independent of each other when they jointly point to the disease being true. The other combinations of joint saliva
test results and blood test results have similar features as all interdependence indices in Table 11 are larger than 1.

The likelihoods of Table 8 to Table 10 make full use of the original data given in Table 1.1 and Table 1.2 without deletion or
resampling and should all be used for prediction of the disease. However, singleton saliva test, singleton blood test, or both tests each
can only play a limited role in the prediction because of their limited weights and reliabilities, which need to be assigned or learnt. The
weights of singleton saliva test (wy; ), singleton blood test (wy2), and both tests (wy;2), which can also be denoted by Wyir2) in line with
the symbols used in the optimal learning model, or wg12 = w17 for @ C 0, are defined by Equation (19) as the following conditional
probabilities:

= 1.7018, showing that positive saliva test result and positive blood test result are more highly inter-

wop =p(0len ), We =p(0len), Woz = Woirz2) =p(flens) Vo C O (127)
The weight indices of the two tests are then calculated by Equation (51) as follows:

Wi = 2 0 C © (128)
Wo1 Wo2
Similarly, there is a need to assign or learn the reliabilities of evidence given in Table 8 and illustrated in Equation (123) for saliva
test results (ry;), in Table 9 and Equation (124) for blood test results (), and in Table 10 and Equation (125) for both test results (r1; ),
which can also be denoted by 1175 in line with the symbols used in the optimal learning model, or ry;5 = ryroy with k =j +2(i 1)
andi,j =1,2,s0k =1,---,4. The projection rate is defined in Equation (21) and Equation (53), i.e. oy; for saliva test results, wy; for
blood test results, and y;5; for both test results. The projection indices of the tests are then calculated as follows:

11 = Wz / (wuwy) for ij=1,2 (129)
6.2. Construction of optimal learning model

As discussed in the previous subsection, we need to estimate the following parameters: weights wy;, wyy, and Woar2) forall 9 C ©;
reliabilities ry;, ro;, and ran2k fori,;j=1,2and k =1,---,4. In addition, since all the data in Table 1.1 and Table 1.2 is used to estimate
these parameters, the prior of all the data need to be combined to reduce the effect of data imbalance on parameter estimation. The
prior distribution of all the data is calculated as follows:

In Table 12, ey for 6 C O is the evidential element that the prior points to the disease being true (¢ = H;), false (¢ = Hz) and
unknown (6 = 0), respectively. The weights and reliability of the prior are denoted by wy for 6 C © and ry.

A vector of all 21 parameters to be learnt in this example is represented by /; as follows:

M= [War, Wz, V0 C ©,1=0, -+, 2 1o, 1, T, Li= 1,2,k =1, 4] (130)

In the first objective function f; (1) of the optimal learning model, p(6|e;) in Equation (88) is the conditional probability of state 6
that is generated by applying Theorem 1 to combine evidence e; acquired from the i result of the I™ test with prior e, as a piece of
independent evidence; Py in Equation (88) is the probability of state ¢ given in a patient record where state A is observed when the
1™ test takes its i result for L,i =1,2. From the data of Table 1.2, there are Poay; = 1 at @ = A and pyay; = 0 at 0 # A for any ,A C ©
and [,i = 1,2; the frequency data defined in sub-objective functions fi;(4) are given in Table 13 and Table 14, with §; = S11 +S12 =
2100 and S; = Sy + S32 = 3100.

P(0learay) in Equation (90) is the probability generated by applying Theorem 1 to combine evidence e;; acquired from the i saliva

Table 11
Interdependence Index between Saliva and Blood Tests.
Interdependence index Positive Saliva Negative Saliva
Positive Blood Negative Blood Positive Blood Negative Blood
H; 1.7018 9.1909 15.3551 3.7689
H, 9.0204 15.6675 11.8828 1.6542
(€] 2.8966 2.2425 2.7895 3.1465
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Table 12
Prior frequency and distribution.
eH,0 em,0 eeo Total
Frequency 565 5435 300 6300
ey 0.0897 0.8627 0.0476

test result with evidence ey; acquired from the j™ blood test result with their interdependency taken into account, which is in turn
combined with prior e as a piece of independent evidence for alli,j =1, 2and k = 1,--,4. Accordingly, P )72y in Equation (90) is
the probability of state @ given in a patient record generated for the k™ combination of the i saliva test result and the j blood test
result fork =1,--,4, where state A is observed. From the data of Table 1.1, there are pya)qx2) = 1 at0 = Aand Pya)rap = 0at o # A
forany 0,A C ® andk =1,--,4; the frequency data defined in sub-objective function fi(1) are given in Table 15, with S;55 = S1721
4o+ Sgrge = 1100 and § = S1 + Sz + Sy, = 6300.

In the second objective function f>(1), Wq in Equation (93) is the reference weight of the [ test for state 6, and is assumed to be the
upper bound of wy; in this example, or Wy = Wy for any § C © and | = 1,2, under the notion that saliva or blood test should play its
most important role in inference. Wy in Equation (95) is the reference weight of both saliva and blood tests for state 6 and is also

lth

assumed to be the upper bound, or W75y = Wy(17r2) for any 6 C @. 7 in Equation (92) is the reference reliability of evidence e;;, and is
assumed to be the upper bound of ry;, or 7j; = 7j; for any L, i = 1, 2 under the notion that any evidence should be as reliable as possible in
inference. T(yx,) in Equation (94) is the reference reliability of evidence €7 and is assumed to be the upper bound of 7375, or
Tarak = Taxzk fork =1, 4.

In the optimal learning model, constraints include only upper and lower bounds for the 21 parameters to be learnt. In this study, the
data used to acquire evidence is given in Table 4 for €ara)k (k =1,-,4),in Table 5 for e;; (i =1,2), and in Table 6 for ey; (j = 1,2).
These three tables all originate from the same data source of Table 1.1 and Table 1.2. The quality of the data is assumed to be at least as
good as completely random, so the lower bounds of all weights and reliabilities are assumed to be 0.5, that is, w, = 0.5, r; = 0.5,
Wyare) = 0.5and ryzp, = 0.5forli =1,2,k=1,--,4and all ¢ C ©. Since the original data of Table 1.1 and Table 1.2 is imperfect, no
variable should be assumed to be as important as 100% and any evidence acquired from the variables should not be assumed to be fully
reliable either. Instead, the weights of each variable and the reliability of any acquired evidence should have upper bounds less than 1
in general. For illustration purpose, to reflect the difference of sample sizes in these tables, the upper bounds Wy, and 7»; are assumed to
be 0.95 as Table 6 has the largest sample size of 4200 patient records, followed by Wy and 7y; to 0.9, and Wy ) and 7372 to 0.85 for i,
j=12,k=1,---,4andall 6 C @.

The optimal learning model is therefore formulated as a bi-objective nonlinear non-smooth mathematical programming problem,
having 2 prioritised objectives and 21 variables with their lower and upper bounds as constraints. In this study, the Evolutionary
engine of Excel Solver is selected to solve the problem.

6.3. Results and analysis

A pre-emptive solution method is used to solve the above problem. The first objective f; (1) is of the top priority and is minimised
first by setting the starting values of all the parameters to the upper bounds. The optimal solution is given by f; = f;(4") =0.0075. The
second objective f(4) is then minimised by adding the priority constraint: f; (1) < f; + 6 with 6 =0.00001. The optimal solution for the
second objective is given by f; = 0.0247. The detailed calculations can be found in the provided Supplementary Materials in the form
of Excel sheets with the Solver model attached. The optimal results are analysed as follows.

The optimal values of the weights and reliabilities for saliva test, blood test and the prior are given in Table 16, where wy; is the
optimal weight of saliva test (I=1), blood test (I=2) or the prior (I=0) for state 6. r;; is the optimal reliability of evidence e; acquired
from the positive (i=1) or negative result (i=2) of saliva test (I=1) or blood test (I=2). r;, is the optimal reliability of evidence eg.

The optimal values of the weights and reliabilities for both saliva test and blood test are given in Table 17, where wy ;75 is the
optimal weight of both saliva test and blood test for state 6. 1,5 is the optimal reliability of evidence ;55 acquired from the kth
combination of saliva test result and blood test result for k = 1,---,4.

One observation from the results of Table 16 and Table 17 is that the reliability of any evidence acquired from a saliva result, a
blood test result or from the prior is higher than that from any combination of both saliva test result and blood test result. This is likely
due to the fact that there are only 1100 patient records that have both saliva test results and blood test results, whilst 3200, 4200 and

Table 13

Frequency for Saliva Test.
Frequency Positive Negative
S 1i 180 15
SH,1i 155 1650
Seni 50 50
Sii 385 1715
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Table 14

Frequency for Blood Test.
Frequency Positive Negative
SH, 2 250 20
Sty 140 2590
Sej 54 46
Syj 444 2656

Table 15
Frequency for Both Saliva and Blood Tests.

Frequency Saliva Positive Saliva Negative
Blood Positive Blood Negative Blood Positive Blood Negative
S, ax2k 93 2 4 1
Sh, 17 2)k 20 40 20 820
Sear2k 43 2 3 52
Sarak 156 44 27 873

6300 patient records are used to acquire evidence from saliva test, blood test and the prior, respectively.

The maximum likelihoods p(6|ey; A e;) fori,j = 1,2 and all  C © are shown in Table 18, which are generated by using the optimal
values of weights and reliabilities to combine every pair of saliva and blood test results without the prior taken into account.

Comparing the maximum likelihoods of Table 18 with the ordinary likelihoods of Table 10 forallk = 1, ---,4 and @ C ©, one can tell
that they are quite similar but also different from each other. They are similar as the former are generated from all the available 6300
patient records of both Table 1.1 and Table 1.2 and the latter from a small yet still respectable size of 1100 complete patient records of
Table 1.1. They are different because of their different sample sizes and also because the data is imperfect, e.g. ambiguous, incomplete
and imbalanced.

For example, if the saliva test result of a patient is positive but his blood test result is negative, Table 10 shows that it is more likely
that the patient has no disease with py, . (1722 = 0.5263, but in Table 18 the corresponding maximum likelihood is p(Hz|e11 A €22) =
0.4909, showing a more uncertain diagnosis for the disease. A more detailed analysis of the original data reveals why such difference
occurs. In Table 8, for a positive saliva test result we have py,.11 = 0.6270, mostly pointing to state Hy, but in Table 9 for a negative
blood test result py,, 2o = 0.6283, mostly pointing to state H», so the two results are in conflict for predicting the disease. While py,, 11
is almost the same as py,, 22, the trustworthiness of the former is 0.8861 but that of the latter is a bit lower at 0.8602. This explains why
we get p(Hzle11 A ez2) = 0.4909 in Table 18, the trustworthiness of which is 0.9834, much higher than that for €722 that is 0.7223 in
Table 17. The above analysis reveals the main difference between the results of Table 18 and the results of Table 10 generated from the
straightforward likelihood analysis of the original data of Table 1.1. That is, the former can be more highly trusted than the latter. In
fact, the prediction of Table 18 has much higher trustworthiness than that of Table 10 for every combination of saliva test results and
blood test results.

Similar observations can be made between the results of Table 18 and those of Table 8 (Table 9) generated from the straightforward
likelihood analysis of the original data of Table 5 (Table 6). In fact, comparing the trustworthiness of Table 16 with that of Table 18, we
can see that the prediction of Table 18 also has higher trustworthiness than that of Table 8 (Table 9) whether saliva (blood) test result is
positive or negative. For example, the trustworthiness of Table 18 for positive saliva test result is 0.9882 (0.9834) if blood test result is
positive (negative), each higher than that of Table 8 for positive saliva test result (evidence e;1), which is 0.8861 as shown in the t;; row
and the e;; column of Table 16.

The above observations are made not by chance but reveal one of the prominent features of MAKER in that in general the com-
bination of multiple pieces of evidence, which are each trusted to some degrees, leads to better trusted conclusions than any individual
evidence.

Table 16

Parameter Values for Saliva, Blood and the Prior.
Optimal parameters Saliva test Blood test Prior

e €12 €21 €22 ]

T 0.8948 0.8419 0.9167 0.8728 0.8817
W;I,l 0.8503 0.9437 0.9952
Wit 0.7479 0.9196 0.9162
we 0.7693 0.5027 0.5000
t; 0.8861 0.8278 0.9052 0.8602 0.8842

32



J.-B. Yang and D.-L. Xu Artificial Intelligence 340 (2025) 104289

Table 17
Parameter Values for Both Saliva and Blood.
Optimal parameters Saliva
Positive Negative
Blood Blood
Positive Negative Positive Negative
e1x2)1 €1r2)2 €1r2)3 €1n2)4
Tar2k 0.7297 0.7253 0.7001 0.7638
Wi, 172 0.6867
Wi, 172y 0.7237
Wo1r2)" 0.7217
taraw 0.7209 0.7223 0.7022 0.7537
Table 18
Maximum Likelihood Generated by Combining Saliva and Blood Tests.
Maximum Likelihood Saliva Positive Saliva Negative
Blood Positive Blood Negative Blood Positive Blood Negative
p(blen Near) p(blen Aez) p(blerz Near) p(fleiz A ez)
H; 0.6706 0.2647 0.4447 0.0178
H, 0.0221 0.4909 0.2415 0.6445
(€] 0.3072 0.2444 0.3138 0.3377
i) 0.9882 0.9834 0.9829 0.9769

7. Discussions, conclusions and directions for future research
7.1. Discussions

The MAKER framework established in this paper takes a system view and is underpinned by the widely recognised scientific
principles governing probabilistic inference, that is, the likelihood principle and Bayesian principle as stated in SOPS or the ER
principle as equivalently stated in ERPS. It provides a unified framework to model randomness, ambiguity and untrustworthiness for
probabilistic inference and evidence-based decision making in a principled, thus intrinsically transparent and interpretable manner.

In the MAKER framework, randomness of a singleton state in a system space associated with a piece of evidence is described by
assigning a basic probability to the singleton state, which is entirely consistent with how it is modelled in Bayesian inference. Am-
biguity among a subset of singleton states associated with the evidence is depicted by assigning a basic probability to the subset as a
whole, which represents the degree of unknown or ignorance about these singleton states and cannot be split into pieces to be assigned
to any singleton state of the subset. This is completely in line with Dempster’s principle, which ought to be followed to handle am-
biguity for probabilistic inference. Untrustworthiness of the evidence is explicitly measured by retaining it uniquely to the powerset of
the system space as a whole. It is originally calculated from the reliability and expected weight of the evidence, which is acquired from
a data source when a specific value is taken by an input variable for which the weights are assigned.

The weight of an input variable provides an appropriate measure of its perceived ability to provide correct values or judgments. It is
unambiguously defined as the conditional probability that a state is true given that the variable points to the state. The trustworthiness
of evidence is defined to be positively related to the expected weight of the evidence. That is, more highly weighted evidence is more
highly trusted, and vice versa. The reliability of evidence provides a clear measure of its ability to provide correct outcome in terms of
probability distribution on all states. It is so defined that the unreliability of the evidence is positively related to the probability that the
evidence is untrusted to support any state, which is thus referred to as residual support, kept intact and retained to the power set of the
system space, ready for combination with other evidence. The untrustworthiness of evidence is positively related to the unreliability of
the evidence. That is, more unreliable evidence is more untrusted, and vice versa.

The general MAKER rule and algorithm are established by strictly following the widely recognised scientific principles and provide
a general means to enable probabilistic inference with multiple pieces of evidence that (i) can be acquired from imperfect data or
human knowledge, (ii) are each associated with weight and reliability and (iii) are dependent on each other in general. In the MAKER
framework, interdependency among multiple pieces of evidence is accurately depicted and explicitly taken into account, so that
complex system behaviours can be precisely captured in inference. The special rules and algorithms deduced from the general MAKER
rule and algorithm can be used to facilitate probabilistic inference in situations where evidence is exclusive or independent of each
other. The identified and proven conditions where the MAKER rule reduces to the ER rule, Dempster’s rule and Bayes’ rule reinforce
the robustness and flexibility of the MAKER rule and algorithm for probabilistic reasoning and decision making.

The bi-objective nonlinear minimax optimisation model provides a general and robust means to learn variable weights and evi-
dence reliabilities from observation data, where imperfection in data and human knowledge as well as human preferences can be taken
into account as model constraints or through adjustment of the objectives according to different scenarios where the model is applied.
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The model is constructed in both non-smooth format and equivalent smooth format, so that it can be implemented in different
optimisation platforms. The experiences of building and solving the model for the two illustrative examples and the case study show
that it is easy and fast to implement the model in Microsoft Excel Solver. It should also be easy to implement the model in other similar
or more powerful platforms.

The examination of the two examples and the case study given in Appendix B provides further insights of the MAKER framework
and how it could be applied in many other fields than what are implied by these cases, e.g. the first example for healthcare, the second
example for legal services and the case study for human well-being. Although the data for the first example is simulated from the
authors’ experiences gained from conducting many research projects in healthcare, it shows how typical features common to imperfect
data can be modelled and handled within the MAKER framework without making unnecessary and unjustifiable assumptions in the
modelling and inference process. The examination of the second example provides insights into how and why the MAKER framework
can be used to help deal with complex yet serious issues in decision making in legal services and other professional services in general.
The case study shows that even though the BHPS data is carefully collected and of high quality, it is still imperfect due to missing and
imbalanced data, whilst the MAKER framework is equipped with the ability to handle imperfect data as it is, whether it is of high
quality or not.

7.2. Conclusions

This paper presented the findings generated from the dedicated research on generalising the ER rule. Its main contributions to
knowledge are summarised as follows.

e The most significant contribution of the paper is the establishment of the unique MAKER framework, which consists of three
constituent models: SSM, EAM and ERM innovatively constructed in three interconnected probability spaces: SOPS, SIPS and ERPS,
respectively, to facilitate probabilistic inference under three typical types of uncertainty: randomness, ambiguity and untrust-
worthiness. While SSM was introduced to implement Dempster’s principle for probabilistic inference with ambiguity, EAM and
ERM stem from the authors’ original thinking of creating SIPS and ERPS, leading to a paradigm shift in research on probabilistic
inference with the three types of uncertainty under the same umbrella.

The establishment of EAM in SIPS and ERM in ERPS in turn leads to the paper’s second most significant contribution of identifying
the precise definitions of variable weight and evidence reliability, vital to enable the informed assignment of weight and reliability
using human knowledge and by interpretable and optimal learning from imperfect data. The explicit definition of trustworthiness
in terms of the reliability and expected weight of individual pieces of evidence and the calculation of trustworthiness for the
combined evidence provide transparent and robust means to measure the degree to which an evidence-based decision or conclusion
can be trusted.

The derivation and proofs of the MAKER rules and algorithms are the unique contributions of the paper that not only lay the solid
theoretical foundation but also provide powerful technical means for developing novel models, tools and platforms for probabilistic
inference by combining multiple pieces of evidence that can be dependent in general. In particular, the additive or multiplicative
MAKER algorithm provides a simple and powerful formula for probabilistic inference by combining multiple pieces of evidence that
are exclusive or independent of each other, respectively.

The differential MAKER rule lays the theoretical foundation for how Bayes’ and Dempster’s rules should be applied when used to
combine multiple pieces of fully reliable evidence that are completely or highly conflicting. This leads to the paper’s contributions
of creating the theoretical and most robust resolution to the so-called counterintuitive problem associated with Dempster’s rule and
Bayes’ rule, a long-term hassle to the community of probabilistic inference, augmenting and completing Dempster’s rule, and
identifying and proving the conditions where the MAKER rule reduces to the ER rule, Dempster’s rule and Bayes’ rule.

The constructed bi-objective optimal learning model is another contribution that provides a transparent framework and opera-
tional means to learn optimal weights and reliabilities as well as joint probabilities, which are essential to power maximum
likelihood inference when data is imperfect or insufficient to construct valid likelihood functions.

The examined two numerical examples and the case study contribute to helping understand how the MAKER framework can be
applied in different domains, in particular healthcare, professional services and human wellbeing analysis. It is shown in the paper
how real or hypothetical data can be used to construct the bi-objective optimal learning model for generating optimal weights and
reliability, how to use the learnt weights and reliabilities to assign trustworthiness for individual pieces of evidence and how to
generate overall trustworthiness for a conclusion or decision as a result of combining multiple pieces of evidence each with its
individual trustworthiness.

While the above main contributions are characteristic of the paper and seem natural and straightforward to summarise, the po-
tential contributions of the paper are plenty and could be even more significant. For instance, the MAKER framework and constituent
rules and algorithms could underpin a paradigm shift in future research on Al-powered decision theories and systems; they together
with the optimal learning model would also help boost a step change in advancing interpretable machine learning and reinforcement
learning with human interaction such as in the domains of interactive multi-objective optimisation and multi-criteria decision making.

While the MAKER framework provides a new perspective for modelling any linear or nonlinear relationships between system
outputs and inputs under different types of uncertainty characterised by imperfect data, there are challenges that can be encountered
when applying the framework. The first challenge is to identify whether a system analysis problem is a prediction or decision problem
or a hybrid one. A different problem can imply different relationships between system outputs and inputs, which can be causal,
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correlational or mixed.

For instance, the first numerical example of disease diagnosis given medical tests is a prediction problem where the relationship
between the disease and the tests is correlational rather than causal. The second numerical example of jury conviction is a decision
problem where a juror’s conclusion contributes to or causes the decision of the jury. The case study of human wellbeing analysis is also
a decision problem where a person’s health and income influence or cause her life satisfaction. Many real-world system analysis
problems can be more complicated and require the construction of multiple interconnected models where the outputs of some models
can be the inputs of others and their relationships can be hybrid. While MAKER provides a general modelling framework, domain
specific knowledge and system analysis skills are needed to develop appropriate models for complex system analysis, modelling,
prediction and decision making.

The second challenge is how to construct likelihood functions from imperfect data. In the first numerical example, the imperfection
of data was explained and the process of applying the likelihood analysis method to construct likelihood functions was demonstrated,
However, that is a rather simple example with only two input variables and each having only two categorical values. With the increase
of variables and categorical or referential values, it will become more challenging to generate meaningful likelihood functions using
the likelihood analysis method.

For high-dimensional problems with many input variables and limited data available, there will be a need to learn likelihood
functions from limited imperfect data. The MAKER framework provides a transparent structure to enable interpretable machine
learning of variable weights and evidence reliabilities. However, it will be another challenge to develop interconnected models of
hierarchical or network structures for dealing with high-dimensional system modelling and analysis. While domain specific knowledge
is useful for developing model hierarchies or networks, it poses a significant challenge to develop adaptive machine learning models
that can learn optimal weights, reliabilities and probably joint likelihoods from imperfect data.

When system analysis needs to be based on human judgments, such as in the second example of jury conviction, educated as-
sumptions need to be made in order to apply the MAKER framework. For instance, to apply the ER rule to combine multiple jurors’
conclusions in the second example, every effort needs to be made to keep a juror’s judgment independent of others; no juror’s indi-
vidual judgment should be assumed to be fully reliable; no juror should be allowed to dominate the jury’s decision-making process.

It is also worth noting that the bi-objective optimisation model devised in Section 5 to learn variable weights and evidence re-
liabilities relies on not only observation data between inputs and outputs but also how the data is generated, collected and processed in
specific problem domains such as fault diagnosis [72]. It is therefore important to use domain knowledge for estimating the upper and
lower bounds of weights and reliabilities and add them as constraints to the optimal learning model so that the optimally learnt weights
and reliabilities can be adequately interpreted.

7.3. Possible directions for future research

This paper aimed to report the theoretical development and advancement of the ER rule, More and wider theoretical and applied
research is undoubtedly needed to make AI theories, methodologies, tools and systems as transparent, interpretable, trustworthy and
thereby acceptable as possible. Possible directions for future research in probabilistic inference are briefly discussed as follows.

The two numerical examples and the case study reported in this paper were intended for illustration purpose by using real and
hypothetical data and the Excel Solver platform to demonstrate how the new MAKER framework, rules, algorithms and optimal
learning model are operated step by step. The authors have led or been involved in several research and development projects, such as
those mentioned in the Acknowledgement section, where some of the MAKER framework and algorithms have been applied and the
specially designed software platforms have been developed in the domain of professional services, in particular insurance and legal
services [15]. These platforms have been developed for commercial purposes but not for supporting academic research or general
applications of the MAKER framework.

Therefore, the immediate future research is to develop new open-source software platforms for automatically conducting the
likelihood analysis of imperfect data and implementing the multiplicative and additive MAKER algorithms and the optimal learning
model. Without such open-source platforms, it is difficult to implement the MAKER framework for supporting further research and
wider applications in different domains, such as healthcare, professional services, sustainability, transportation systems,
manufacturing and supply chain systems.

Further theoretical and methodological research is needed on how to learn variable weights and evidence reliabilities based on
both the optimal learning model and domain specific knowledge and how to apply the MAKER framework to develop novel methods
and systems for multiple objective optimisation (MOO) and multiple criteria decision making (MCDM) under uncertainty, which are
among the main motivations for establishing the ER rule. While the ER rule is restricted to probabilistic inference with independent
evidence, the MAKER framework opens plenty of new opportunities to develop new MOO and MCDM methods and systems to support
evidence-based decision making in much wider ranges of domains where evidence can be either independent or exclusive or dependent
in general.

The new bi-objective optimal learning model and the likelihood analysis method, together with the belief rule base methodology
[68], opens a new avenue for advancing research in interpretable machine learning with both imperfect data and human knowledge.
Also, future research needs to be conducted on advancing interpretable reinforcement learning with human interaction powered by the
MAKER framework and algorithms in combination with new MOO and MCDM methods, where decision makers preferences can be
learnt in an interactive fashion and used to construct utility functions to guide the search for most preferred solutions.

Last but not least, dedicated research is needed to enable disjunctive probabilistic inference with imperfect data under different
types of uncertainty, in particular randomness, ambiguity and untrustworthiness. While the research may be conducted within the
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MAKER framework, the derivation and proofs of disjunctive rules and algorithms will pose significant challenges given that disjunctive
probabilistic inference needs to be established on top of conjunctive probabilistic inference that is the focus of this paper. Nevertheless,
disjunctive probabilistic inference is widespread and essential for developing Al systems in many fields, such as decision making under
risk, system safety analysis, fault diagnosis and medical prognosis.
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Appendix A. - Proofs of Theorems, Lemmas and Corollaries
Al. Proof of Theorem 1 (MAKER rule)

P(6|ex A emy) in the Theorem is the conditional probability that is calculated in SOPS and measures the degree to which state ¢ is true
given both evidence e¢; and evidence ey;. On the other hand, P(n9|eli A emj) is the conditional probability that is calculated in ERPS and
measures the degree to which state ¢ is supported given both evidence e; and evidence ey;. From Equation (13), Equation (17) and
Equation (18), probability p(6]ey A er;) should be proportional to probability P(6]e; A en), or

P(Oles A emj) = k1P (0] A eny) Vo C O (A1-1)

where k; is a positive constant that does not change for any 6 C @.

P(9|eh- A emj) is generated in the ER process of combining evidence e; and evidence ey; in ERPS, the first step of which is to calculate
the joint probabilities that both evidence e; and evidence en; support state 0 in any legitimate way in ERPS. Let (A|e;) stand for the
event that evidence ej; supports state A and (B|emj) for the event that evidence e, supports state B. If ANB = 6, joint event (Ale;) N
(B|em;) constitutes a piece of joint support for state & from both e; and ey;. The total joint support for 6 from e;; and ey; is then the union
of all exclusive joint events (Ale;) N (B|em;) for any ANB = ¢ in ERPS. Probability P(0|ey A er;) is thus proportional to the joint
probability of this union.

This union includes three distinctive parts in ERPS: joint support for 0 : (Ale;) N (B|emj) forany A,B C ® withA N B =4, e;’s support
for 0 : (6lex) N (2°|en;) that is gained from the residual support left over by ey, and en;’s support for 6 : (2°|e;) N (6]en;) that is gained
from the residual support left over by e;, where (2°|e;;) and (29|emj) are the residual support left over by e; and ey, respectively. Note
that the residual support of e; is independent of ey;’s support for 6 for any 6 C ©, and vice versa. In other words, we have
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P((0les) N (2°|em;)) = P(Oles)P(2°|eny) and P((2°]ex) N (0]em;)) = P(2°|ex)P(0]em;) (A1-2)
Let the joint probability of this union be denoted by m,. We then have

P(0|es A eny) = kamy ¥ C © and 6 = 2° (A1-3)

where k; is a non-negative constant that does not change for any  C ® and power set 2°. k; needs to be determined from the
requirement that the probabilities of joint support for all states and the power set be summed up to one.
Joint probability m, for any 6 C © is calculated as follows:

my = P(mg:g((A\ezi) n (Blemj)))

=P| |, U ((Alen) 1 (Blew)) | U ((@hex) 01 (2°lem)) U ((2%len) 1 (6ems)) L

ANB=0

= P((0lex) N (2°[em)) +P((2°]ex) N (O]em)) + D P((Alex) N (Blem))

ANB=0

From Equation (A1-2), Equation (A1-4), Equation (18), Equation (22), Equation (23), Equation (24), Equation (25) and Equation
(26), we get

my = P(0lex)P(2°|en;) + P(2°len)P(Olews) + > P((Alex) N (Blew))

= 0@ (1 — Ty) Mg + 0 (1 — 1) Mgy + Z D((samlex) N (Seim|em))
ABCOANB=0

(A1-5)

From Equation (8), Equation (18), Equation (19), Equation (20), Equation (22), Equation (23), Equation (47), Equation (49),
Equation (51) and Equation (52), we can rewrite the probability of the last term in Equation (A1-5) as follows:

P ((samlen) N (Sim|em)) = P(((A N eam)lex) N (BN epim)|em))
= p((ANB) N (eamler) N (esim|en)) = P(ON (eamler) N (€sm|em))
= p(0](eamlex) N (esim|ens)) P((eamlen) N (esim|eny))

_ P(0](eamlen) 0 (enmlen))  @unmpin((€ampxi = i) O (esmxm = X)) (A1-6)
P(Alea)p(Blem) Dileatlx; = xi)pm (€pm|Xm = Xmj)

x p(Alea)pi(ealXi = xi)p(Blesm)Pm (€am|Xm = Xmy)
= Ol mjWALBm QAL BrmjMALMBmj

From Equation (A1-6) and Equation (54), Equation (A1-5) can be re-written as follows:
My = W}iWmj [(1 - rmj)meli +(1- rli)mamj} + Wi mj Z WalBn @Al BmjMALMBmj
A.BCO

ArB=0 (A1-7)

= WOmMogm) V0 C O

Moimj) = [(1 = Fg) Mot + (1 — 75)Mgmj| + Dy Z WalBn QAL BmjMALMBmj (A1-8)
ABCOANB=0

Similarly, joint probability m,e for powerset 2° is calculated from Equation (26) as follows by noting that the residual support of e;
is independent of that of e, and vice versa,

Moye = P((2®\eli) N (2®|emj)) = P(2®\eli)P(2e{emj) = a)liwmj(l — rli) (]. — rmj) = wﬁwmjﬁlze(hmj) (A].-g)
Moo i) = (1 —15) (1 — Fyj) (A1-10)

Since conditional probability P(H| e N\ emj) is basic probability defined in Equation (17), according to Equation (A1-3), the following
equation must hold:

> P(Dles A em) + P(2°]en A ) = > _kamp + komzo =1 (A1-11)

Dce Dcoe
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Putting Equation (A1-7) and Equation (A1-9) into Equation (A1-11) leads to

kz = 1/ ZmD +Mmye | = 1/ WO Zﬁl[](ﬁ.mj) + fﬁZB(li,mj) (A1-12)
Dce DCoO

From Equation (A1-3), we can use the constant k, generated by Equation (A1-12) to fulfil the second step of the ER process of
calculating P(6|e; A en;) as conditional probability by

P(0)e A emj) = komy = mg/ (Zmp + m2®>
bco

= OO Mo m) / (Zwﬁwmjﬁlmh:mn + wliwmjﬁ\lz@(li.mj)> (A1-13)

Dce

= My(tim) / (ZﬁlD(li,mj) + ﬁlz@(zi,mj)>V9 co

Dco

P(2°|ey A emj) = kamgo = mze/ (Zmp + m29>

DCoe

= W OmjTM20 (i mj) / <ZwliwmjﬁlD(li.mj) + wliwmjﬁlzﬂ(ﬁ,mn) (Al1-14)

Dce

= ﬁlz@(h‘.mj) ZﬁlD(li.mj) + ﬁlz‘“’(li.mj)
DCo

Since p(6]e; A eny) is basic probability defined in Equation (1), according to Equation (A1-1) and Equation (A1-13), the following
equation must hold:

Zp(C}eh- A emj) = ZklP(C|elz’ A emj) = klz (ﬁlc(li.mj)/ <Zﬁln(1i.mj> + ﬁlz@(zi‘mD)) =1 (A1-15)
cce cce cco PIC)
leading to

ki = ZDQ(QmD(li,mQ + Mo (1im)) (Al-16)
2 ccoMctim)

From Equation (A1-1), we then have

p(0|61i A emj) = k1 P(6|el,- A ij)

> pceMpgimj) + Mooim) [ ~ - .
= £DO (lmﬁ E) Mt mj) ZmD(li.mj)+m2@(li‘mj)
> ccoMatiim) 56 (A1-17)
= Mo(imj) Zﬁlcai,mj)vg co
cco

From Equation (A1-10) and Equation (A1-14), the untrustworthiness of the results is given by
o imj) = P(2°| € A €mj) = g0 tim) / (Zﬁln(ﬁ.mj) + ﬁlz@ai.mj))
DCo
=1 -m)(1- rmj)/ (Z’ﬁvumj) + (1 —r)(1- rmf))

DCO

(A1-18)

Finally, if 0 = @, there must be p(@|e; A en;) = 0 by Definition 1.
A2. Proof of Corollary 1.1 (Exclusive MAKER rule)

From Definition 13 or Definition 14 and Equation (23), by putting Equation (55) or Equation (56) into Equation (A1-5), Equation
(A1-8) reduces to

Mom) = [(1 = rog) M + (1 — 1) Mgmj] = [(1 — Tmj) Woipoi + (1 — rli)WemPQmj] (A2-1)

Putting the above equation into Equation (59) leads to
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(1 = ) Wopoii + (1 — ) WomPom
(1 - rmj)Z(;ggmc‘li + (1 - rli)ch@mij

p(0]es A em) = ¥0 C ©
A3. Proof of Corollary 1.2 (Exclusive ER rule)

In Corollary 1.1, if the weights of variables remain constant for all state, or wy = w; and wy,, = wy, for any 6 C O, from Equation (8)
and Equation (23), we have

chli = chlpcli = WlZpCli =W (A3-1)

cco cco cco
E Memj = E WemPemj = Wm E Dcmj = Wm (A3-2)
cco cco cco

Putting Equation (A3-1) and Equation (A3-2) into Equation (62) leads to

(1 - ij)Wz 1 = 1) Wn

i +
(1—rm)wi+(1— rll-)wmpgl (1 —rm)w + (1 - rli)wmp

p(g}eli A e"'j) = omj Vo C O

A4. Proof of Corollary 1.3 (Differential MAKER rule)

Since evidence e;; and evidence ey; are exclusive of each other and each fully reliable, we have r; = r;;; = 1 but cannot put them into
Equation (62) to calculate the combined likelihood because both the numerator and denominator of Equation (62) are zero so it is not
defined in this case. However, we conjecture that r; () are the functions of parameter t in a small area around r; = 1 (= 1), and
define r; and r,, as some kind of differentiable functions of t:

ry = 13(t) and 1y = 1y (t) with r;(t=0) =1 and ry(t=0) =1 (A4-1)
Putting r;(t) and ry;(t) into Equation (60), we get
Maim) (t) = (1 — Ty (8)) ey + (1 — 73(t) )My (A4-2)

We can then calculate p(6]e; A e) by finding the following limit (Taylor, 1952)

mS(ll mj) (t) . m(J L m] /t d(mﬂ li m] )/dt |
p(0le; A ey;) = lim: = lim = (A4-3)
( | ]) =0 ZCCOmC(ll m])(t) =0 ch@mC(lz,mj)(t)/t che (mc llm]) )/dt|[ 0
Derivative d(fMcm(t))/dt is calculated as follows:
mc li. m] /dt = 1 — rmj(t))mai + (1 — rli(t))mij)/dt = —r'mj(t)mai — r;i(t)mc,,,j (A4-4)
Putting Equation (A4-4) into Equation (A4-3) leads to
—T1i (O)Mgi — 75(6) M 11 (0)Mgy + 77, (0) Mgy
p(6]en A eny) = (Omgi; — 13, (E)Mgmy | 7 (0)Mgii + 7 (0)Mgmy (A4-5)

Seco ~ FyOman — ry(Omen ) lo zm( (0)mai + 1, (0)many)

where r7;(0) is the derivative of the reliability of e; at r;(t = 0) = 1. Letr;; =r;(0) andr,; =r,;(0). Since rj; and r;,; are constant for any
6 C O, from Equation (23) we then have

fmjwelpeli + T'EiWampemj

; (A4-6)
Twid_ccoMai + > ccoMemj

p(Olei A emy) =

For 0 = @, there must be p(0|e; A e;) =0
A5. Proof of Corollary 1.4 (Independent MAKER rule)

If evidence e; and evidence ey; are mutually independent, from Equation (20), Equation (23) and Equation (57), Equation (A1-6) of
Appendix Al becomes

P((Samlex) N (Saim|emi)) = P(satlen)p(Sam|em) = P(A N earler)p(B N epm|em)

= p(Alea)p(eles)P(Blesm)D (€sm|en)
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= p(Alea)wipi(ealx; = Xi;)P(Blesm) OmiDm (€5m | Xm = Xm)

= Wi WmjMALMBmj

Putting the above equation into Equation (A1-5) of Appendix Al and following the same proof process from Equation (A1-6) in
Appendix Al lead to the conclusion of Corollary 1.4.

A6. Proof of Corollary 1.5 (ER rule)

If wy = w; and wym, = wy, for any 0 C O, Equation (67) reduces to Equation (40) of reference [71], which confirms that the inde-
pendent MAKER rule reduces to the ER rule in this case.

A7. Proof of Corollary 1.6 (Augmented Dempster’s rule)

For 0 = @, from Equation (1) there must be p(6|e; A ej) = 0.

For any ¢ > 7, the orthogonal sum of joint probabilities is regarded to be appropriate and meaningful in that Dempster’s rule is
adequately defined in this case and it is legitimate to apply it. In Corollary 1.5, if each piece of evidence is fully reliable, there are r; =
rmj = 1. By putting them into Equation (67) that is in turn put into Equation (59) and noting Equation (23) and wy = w; and wgn = Wn
for any # C ©, Theorem 1 reduces to

ZAmBzgmAlimij _ ZAQB:gWAlPAIiWBmPij
> ccodan—cMaiMami > _cco D anp—cWAIPAIWEMDBmj

p(0|eli A emj) =
(A7-1)
DT S
> ccodanB=cWIPAIWmDBm D ccoanp=cPADBm;

From Definition 1 and Definition 4, there is > > pawPsmj+ > PaiPsm = 1. We therefore have
CCOANB=C ANB=g

Z Z DatiPBmj = 1 — Z PAtiPBmj (A7-2)

CCOANB=C ANB=Q

Putting Equation (A7-2) into Equation (A7-1) leads to

> ArB—oPADEm]
p(0)es A ewy) = T Sy 0CO,0>1 (A7-3)
For 7 > ¢ > 0, the orthogonal sum of joint probability is deemed to be too small to mean likely. It is therefore not appropriate to
apply Dempster’s rule given by Equation (A7-1) or Equation (A7-3) to calculate p(6‘|ell- A emj) as in this case Equation (A7-1) is no longer
defined in a meaningful way. As such, we attempt to perturb the 100% reliability for evidence in order to identify how evidence should
be combined in a small neighbourhood of the 100% reliability. Such perturbation is to reduce the reliability of evidence by a very small
amount, e.g. §; and 6y, for e; and ey, or 1 > 1; > 1 —§;and 1 > 1y > 1 — 6y With 6, 6y << 7, so that individual support for states can
be counted for in the very small neighbourhood. To perturb evidence reliability, a reliability perturbation function r;(c) for evidence e;;
needs to be constructed for each piece of evidence, which should satisfy certain conditions.
rii(0) should meet at least four conditions: i) differentiable, ii) r;(7) =1, iii) rz(0) =1 andiv) 1 > ry(c) > 1 — & forany z > ¢ > 0.
Condition i) is required to ensure that Dempster’s rule can be defined when evidence is in complete conflict as analysed below;
Conditions ii) and iii) are needed to ensure the continuity of reliability at ¢ = 7 and ¢ = 0. Condition iv) is required to ensure that
perturbation is controlled to be no more than §; so that any reduction of r;(¢) from the 100% reliability can be regarded negligible.
A general quadratic reliability perturbation function rj;(¢) = a + bo + co? is constructed to meet the conditions precisely. The
fourth condition requires that the minimum reliability for evidence e; be equal to 1 — &, which occurs at 6 = — b /(2c). This fourth
condition plus Conditions ii) and iii) leads to the following three equations to determine parameters a, b and c:

ri(r) =a+br+cr* =1 (A7-4)
rh»(O) =a=1 (A7-5)
ri(=b/ (2¢)) = a+b(=b/ (2c)) + c(=b/(2¢c))* =1 — & (A7-6)

Solving the above equations leads to a = 1, b = —45;;/7 and ¢ = 45;/7%, so we get
ri(o) =1 — (46; /7)o + (48; / *)0” (A7-7)
Similarly, we can construct a quadratic reliability perturbation function r,,;(¢) for evidence e,

Tmj(0) =1 — (46w [ 7)0 + (46w / 7°) 07 (A7-8)

40



J.-B. Yang and D.-L. Xu Artificial Intelligence 340 (2025) 104289

If more conditions need to be met, higher order polynomial reliability perturbation functions can be constructed in a similar way.
Equation (67) then becomes

Mo mi) = [(1 — Tmj(0))Wopas + (1 — rli(U))Wempemj] + Z WAIDALEWBmDBmj

ABCO
ANB=0
= [(1 — T (0))Wipei + (1 — T‘li(ﬁ))WmPamj} + WWn Z DAtDBmj (A7-9)
ABCO
ANB=0
= WWny Yo C O
_ 1 —rpi(o 1 —ri(o
my = { W:J( )Poli + Wil( )p()mj:| + Z PaiiPBmj (A7-10)
ABCO
ANB=0
Putting Equation (A7-9) into Equation (59) leads to
M1 mj) WWnTy my
p(Olei N en) = = = — = — (A7-11)
( } ' "U) > ccollc(im) ch@(wlwmmc) Ecg@mC
For 6 = 0, we have the same situation as analysed in Corollary 1.3. From Equation (A7-7), we getry;(6) = — (484 /1) + 2(46 /7)o,
50 13,(0)=— (46y /7). Similar, we get 77,,(0) = — (46, /7). Putting them into Equation (66) leads to
- (45mj / T ) WaPoii — (461i/T)WomPomj
P(0leu nem) = —(46mi /1) > ccoWaPai — (461/7)Y_pcoWomPom;
C C
y CCoO DCO y (A7-12)

_ OmiWiDali + OiWmPomj
SmWid _ccePcii + 6iWm_pcePomj

From Definition (3), Y pc; =1 and ) ppmj = 1. Equation (A7-12) finally becomes
cco DCo

_ 5ij Do " 51in Do
OmiWi + 0iWnm o OmiWi + 0iWnm, o

p(0)ei A ew)

A8. Proof of Lemma 2.1 (Recursive MAKER algorithm)

Leti; =i—1and e;5; = (e1 A - Aei1) be the conjunction of the firsti-1 pieces of evidence, and ey 7, be the evidential element

that evidence e;5; points to state 6.
For 0 = @, from Definition (6), there must be P(@|e;7;) = O for any L
For 0 # @, at [=2, given the above notations, using Equation (A1-8), Equation (A1-10), Equation (A1-13) and Equation (A1-14) in
the proof of Theorem 1 to combine two pieces of evidence e; and e, leads to,
Tﬁa(lm)

M2 = P(0lery) = — — VO #+ @ A8-1
o(172) (6]erra) S ccoMora) + Mo ra # ( )

with fiig5,) for any 6 C © and e (17, given as follows

Mgz = Myar1) (1 — T2) + Moo 71y Mea] + @12 Z Wa1 B2@a1 82Ma 17y M2 VO C @
ABCO (A8-2)

ANB=0

Mo ra) = (1 —T2)Mye 71 (A8-3)

where My 7) = @1Mg1 and Mye(171) = @1(1 —11) as given by Equation (22) and Equation (26), respectively. Since there is @ in every
term in Equation (A8-2) and (A8-3), w; will be cancelled out in Equation (A8-1). To simplify calculation, we set

fﬁf)(lxl) = Mgy and fﬁZB(IKI) = (1 — T'l) (A8-4)

without Changing the result of Equation (A8-1). In Equation (A8-2), W12 = wl‘z/(wla)g), WALBZ = ngz/(W/uWBz), ¥A1B2 = DA1B2
/(pa1pB2) with ANB = 6. So, Equation (70) to Equation (72) hold at [=2.
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Assume that Equation (70) to Equation (72) hold at I=iy. Let Sy173,) = (0N €g17,)) and (e, ) stand for evidence e,7; supporting
state ¢ in SOPS and ERPS, respectively, with myq7;,) = P(6lerxy, ) = P(Syary,)) as given in Equation (17) and Equation (22). From the
above assumption and notations, we then have

- fMso 7

— . =P(2% e~ ) = _ L A8-5
Mo 171y) = P(2°|ery, ) DT S———— (A8-5)
- Mg
Myaryy) = P(Olerry, ) = P(Soari)) = PO N eyaryy)) = P(Oleonniy) )P (€aarmiy)) UAa) Vo C 0 (A8-6)

chaﬁ"lc(ml) + Tﬁzf—)(m])

At [=i, we need to generate basic probability m,x; = P(6|ex;) for any 6 # @, which should be proportional to the joint probability
of the union of the exclusive events that both evidence e,r; supports state A and evidence e; supports state B, that is, (Ale;x;, ) N (Ble;)
for any AN B = 6. In other words, the following equation should hold:

iy = Plolesr) = kP, ((Alerm) 0 (Be) ) (a8-7)

where k3 is a non-negative constant that does not change for any 6 C © and power set 2°.

Note that the residual support (2°|e,; ) of evidence e, 5;, is formed independently of evidence e;, and the residual support (2°|e;) of
evidence ¢; is formed independently of any evidence in e,7; . For = 2°, joint probability P(A Y 9((A|elml) N (B \ei))> is therefore
NB=

calculated by Equation (26) and Equation (A8-5) as follows:

P(, 0, ((Aler) 0 (Ble) ) = P(2lers,) 0 (2]e) (A8.8)

An
= P(ze|elxi1 )P(2%e;) = ’ﬁze(m‘l)wi(l -rn)= wiﬁzﬂ(m)

ﬁlzﬂ(lm) = ﬁlzﬁ(mil) (1-r) (A8-9)

NB=0,0C0©

For any 0 C 0O, joint probabilityP(A U ((Aleyzy,) N (B \ei))) is calculated by Equation (22), Equation (26), Equation (A8-5) and

Equation (A8-6) as follows:

Pl | (Alers)n(Ble)) [ =P| | (Alermy,) N (Ble)) U ((Blerry, ) N (2°]en) U ((2°lers, ) N (6lex)

ANB=0 ANB=0

0CO A, BCO

= D P((Alersy) N (Bler) +P((Olersy) N (2°]er) + P((2°lersy ) N (Bler) = P(Olersy )P(2°]er) + P(2°exsy, )P(Oler)

ArB=0

A, BCO

=+ Z P((Alerry, ) N (Bler)) = Mgz, @i(1 — 1) 4 Moo (171, @iTg; + Z P((Aleixs,) N (Ble:)) (A8-10)
=) A8

The probability in the summation of the above equation can be rewritten as follows:
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P((Alerry,) N (Ble:)) = p(Saariy) Nssi) = P((A N eaaryyy) N (BNes))
=p((ANB) N (eanry) Ner)) =p(O0N (eaqryy) Nesi))
= p(0leaari) Nes)P(eaary) Nesi)
__P(Bleaqry) Nes) " P(eaars) Nesi)
P(A‘eA(ﬁi]))P(B‘eBi) P(eaqriy))Pi(esi)
xp(Aleaazi,))P(Bles:) x p(eaars))pi(es:) (A8-11)
01717 (€7 N €si)
@174, Prri, (€aqimiy) )Di(€B1)

XP(A\eA(lml))P(eA(ﬂil)) x p(Blesi)pi(es:)

= Waari)Bi X

_ Ot _ ~
. Waari) Bi%aari)BiMaari,)Msi
1ni
where

Pleaar) Nes:) = oxPrri(eaariy) N esi) (A8-12)
P(eaaniy)) = @171 Piry; (€aaimi)) (A8-13)
_ Pixi(€aqmiy) N esi)
FAOT B b enira ) Pi(€st) (A8-14)
AR Dixi, (€ary ) )Pi(esi)
Waarin).z = P(0leaariy) N esi)/ (P(Aleanrs)p(Blesi)) (A8-15)
Myary) = P(Aleaars))P(eaari)) (A8-16)
mg; = p(Bles:)pi(es:) (A8-17)

with p;7;, P17z, and p; being the basic probability functions generated from the data sources where evidence ez, evidence e;7; and
evidence e; are acquired, respectively.
Putting Equation (A8-11) into Equation (A8-10) leads to

- - W17 _ _ ~ ~
P U ((Alexzy, ) N (Bler) | = @i, (1 = 1) + Mo a7y Mot] +— Z Waari) Bi®ari) sMaars) M = WiMgq7ry), V0 C ©
AnB=0 NG AnB=p
oco A, BCO
(A8-18)
”ATa(m) = [ﬁa(lxil)(l —n) +ﬁ129(1ﬂ1)m9i] + 07, Z WA(ml),BiaA(ml),Biﬁ"‘A(lxil)mBi
A= (A8-19)
A, BCO
— D1i7i
Drrys = (A8-20)
Aip,i p—

Putting Equation (A8-8) and Equation (A8-18) into Equation (A8-7) and satisfying the condition " P(Cle;r;) + P(2°|e;r;) =1 as
ccoe

required in Equation (17) lead to

~ ~ 1
k3 WiMe7i +k3a)m 0 (177 — 1k3 = — — A8-21
CQZQ iMc a7 i 26 (174) wi(ch@mCﬂﬂ) + mz@(m)) ( )
Finally, putting Equation (A8-8), Equation (A8-18) and Equation (A8-21) into Equation (A8-7) leads to
Moo 17y = P(2%er;) = ks wifmige 17y = Arﬁze(m) = (A8-22)
Y ccoMeaariy + Mooy
- ~ Mg
Mgz = P(Olerr) = kawiMoary = Vo C O (A8-23)

YccoMeary + Maoamy

So, Equation (70) to Equation (72) also hold at [=i. Therefore, they hold for any L
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A9. Proof of Theorem 2 (Recursive MAKER rule)

Based on the likelihood principle, conditional probability p(6|e,5;) measured in SOPS should be proportional to conditional
probability P(0|e;5;) measured in ERPS and generated from Lemma 2.1 at I=L-1, so that they hold the same evidential meanings. That
is, the following equation should hold

p(Oleyry) = kaP(Olerry) Vo C @ (A9-1)

where k4 is a positive constant that does not change for any 6 C @.
According to Definition 1, there should be Y p(D|e;5;) = 1. From Equation (70) and Equation (A9-1), we then have
DCO

Mpi7L)
E p(Dleix;) = Y k4P(Dlerr) = k. — — =1 (A9-2)
pco e D;e ! T 41;92cgemc(1ﬂ) + Moo 1)
So, we get
. ﬁTc(lKL) + Tﬁzeuﬂ)
ks = che —_ (A9-3)

an@ Mmpazr)

From Equation (70), putting Equation (A9-3) into Equation (A9-1) leads to

YccolMeary) + Maomy
ZDQ@mD(l/\L)

p(Oler,) = P(0lerr1)
(A9-4)

V6 C ©

_ Z ff\lcum) + ’ﬁzeuﬂ) My _ ’ﬁauﬂ)
€O Y pceMpurny  DcceMcarry) + Maearn)  DpceMparr)
The probability of the residual support leftover after all pieces of evidence are combined is given by mye 7y, that is calculated by
Equation (A8-22) at i = L. The trustworthiness of the above combined results is then given by 1 — mye 7y
For 0 = @, there must be p(6|e;5;) = 0 according to Definition 1.

A10. Proof of Corollary 2.1 (Additive MAKER algorithm)

Leth =1—1ande;5, = (e1 A+ Aer1) be the conjunction of the first I-1 pieces of evidence, and ey,7,) be the evidential element
that evidence e;x, points to state 6. If all pieces of evidence are exclusive of each other, from Equation (55) or Equation (56), by
replacing e;; and ey; with e;5;, and e;, respectively, we get P((Ale;7;, ) N (Ble)) = p<(sA(1ml) €, ) N (sBl|el)> =O0foranylandANB =

0. Equation (A8-18) and Equation (A8-19) then reduces to

P W ((Alerw, ) N (Ble) | = onlfgm,) (1 = 11) + Myormy Mal = @iy V0 S © (A10-1)
0ce
Mgamy = [Mpazy) (1 — 1) 4+ Moo a1,y Mal] (A10-2)

The proof of Lemma 2.1 shows that Equation (71) reduces to Equation (A10-2). At L=2, from the proof of Lemma 2.1 and Theorem
2, we have for any 0 C ©

My = Mgy (1 — 12) + Mige1 Mgy = Mgy (1 — 12) + Mpey My,

2 2
(A10-3)
=1 -r)mg + (1 —r)mgp = Z H 1*0 My;
i=1 j=1j#
2
Mo = (1 —T2)Mzer = (1 —r2)(1—r1) H -7) (A10-4)
j=1

From Lemma 2.1 and Theorem 2, we then have

~ 2 12
My72) o i j:lj#i(]' - rf)mgi

= = = (A10-5)
2 ccoMearz) + Maoarz) ch@Zz‘zzl ;'2:1,1'#(1 —1j)mgi + szzl (1-m1)

fﬁf)(lK2) =
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~ 2
~ Mye (17 T (1=r
itgo i) = _ 2@(1/\2)/\ _ — ijl( 1) . (A10-6)
2ccoMcara) + Mao(ir) Y ccodin j:l#i(l - rj) Mc; + Hj:l (1 - rj)
~ 2 2
My~ ‘ (1 —r1)my
P(9|em2) 9(1N2) 2171 171.]741( J) (A10-7)

> ccoMeara) ECQ@ZiZzlnjzzl.j#i(l — 1) ma

So, Equation (74) holds at L=2.
At L=3, from Equation (A10-2), Equation (A10-5) and Equation (A10-6), we have

Moars) = Myara) (1 — T3) + Moo (172)Mos
<212:1 1'2:1#1(1 - rj)mﬂi> (1-r3) (szzl (1- rj)>m03

= 2 2 2 + 2 2 2

D ccodain j:l,j#i(l - rj)mCi + Hj:l (1 - rj) > ccodain j:lj#i(l - rj)mCi + Hj:l (1 - rj)
B (Ziz:1 jzzl#i(l - rj)mfﬁ)(l —r3)+ szzl (1 —1;)mgs

ZCQ@Z?:l 1'2:1#1'(1 - rj)mCi + szzl (1 - r]-) (A10-8)

_ 212:1 1'3:1#1'(1 — 1) Mg + H]?’:Lj#fi (1 —1)mys

ZCg—)Zizzl 1'2:1#1(1 —rj)mg; + szzl (1-n)
_ 213:1 (ng:u#i(l - rf))m"i

ZCQ@Z!’Z:I ;‘2:1#1'(1 - rj)mCi + szzl (1 - rj)

(1 - (1-1)
ZCQ@ZiZ:I ]'2:1#1'(1 —1j)me; + Hj2:1 (1-1)
_ Hf:l (1-r)
cheZiZ—l jz—ljﬁ(l —1)mei + sz—l (1-1)

fMgoars) = (1 — T's)Mye 7y =

(A10-9)

P Mgars)
(1A 3) ZpgefﬁD(lﬂﬂ + fl\‘lzo(lxg)
P (ng:u#i (1- rf))m‘“"
_ chazl'z:l ]‘2:1.j%i(l —1)mai + Hl'zzl (1-n)
P (Hﬁ:lj%i(l - rf))'nDi Hj3:1 (1-r) (oo
ZDQ@

+
ZCQ@Ziz:I ]‘2:1#1'(1 - rj)mCi + HjZ:1 (1 - rj) ch@Zizzl ;‘2:1#1'(1 - r}‘)mCi + szzl (1 - rj)
B P (Hﬁ:lj#i(l - rj)>m9i
ZDQ@Z?:I (H?:l#i(l - rj))’"Di + H]?’:1 (1 - rj)

= _ Mo (173)
0 (1A — —~ ~
2 > pceMpars) + Mo 73
H]'3:1 (1 - rj)
_ chaziz:l ]‘2:1#1'(1 - rj) me; + szzl (1 - r;)
- S (T (1= 1) ) mon 2,1 -r) (A10-11)
DQGZ@Z}Z )‘Zfl.jﬁ(l - rj)mCi + Hj24 (1 - rj) cheZ?,l ]’271,)'#1’(1 - rj)mCi + H}‘Zfl (1 - rj)

_ Hj3:1 (1 B ri)
ZDQ@Z?:l (Hf:l.j#i(l - rj))mDi + Hj3:1 (1 - rj)
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lOless) = 5=
Z?:l (Hjs:u;éi (1 - rj) ) My;
_ oo i (szzl#i(l - G))mCi +I1L(1-n) Y (Hf (1= rj))’"ai (A10-12)
> i (Hle-j#i(l - rj))mDi Eucezl 1 (Hj (1= rj)>mDi

chezl 1 (HJ 1#1(1 - rj))mCi + szzl (1-n)

So, Equation (74) holds at L=3.
From the formats of Equation (A10-8) and Equation (A10-9), we assume that the following Equations hold at L =1; =1 — 1.

Z? 1 (H]l'l—lj#(l - rj))”’lm‘

Myax1 (A10-13)

S o T (1 = m)ma+ T (1 7)

b(1-r
Mo i) = = = —7) (A10-14)
ZCC@E H 1]7&1( r])mCl + H] 1 (1 - rJ)
The above assumption leads to the following equations assumed to hold at L = I; as well:
~ T?l()(lxln le <Hjll:l]#l(1 - rJ)>m91
Mypary) = DN F—- s . (A10-15)
pceMpary) 20(17h) chezl 1(HJ (1= rj))mm +1L (-7

B g0 17y HZ’I: (1-n)

20(18L) — = =

(1AL) Zug@mn(ml) + mze(ml) EDCQZI 1 (HJ 11%1(1 — G))mui 4 HJ’}:l (1 _ rj)
. . (Al10-16)
Mgz il (Hjl a(l = r,-))mg,-
p(g‘elﬂl) = Z E- Y =
CcOTC(IAL) ZCC@ZI 1 (H} l]#l(l - "j))mCi
At L=l, from Lemma 2.1 and Theorem 2 with Equation (71) replaced by Equation (A10-2), we have

Mgamy = Myary) (1 = 11) + Moo 170y Ma
(= (Hj—l I#iu — 1) )ma) (1 1) (I (1 = 1) Jma

> pco (E ( = 1#1 )le> + H] 1 1 - r}) > pco (E?:l (H_;lzl\j#i(l )) ) + H 1(1 - rj)
0 (M1 - ) 4 (T (1=1))ma (A10-17)

ZDQ@(E ( = 1]#1 rJ))le> +H1 1 1 71'1)

25:1 (H}:lj#i(l - U))mﬁ

- h b "

> pce (Zi:l (Hj:l#i(l - rj))mDi> + 114 (1-n)
mz@(ml (1- rl)mzo(ml )

1 -nI[L(1-n)
oot (Tt = 1) Y+ T, (1 = ) (A10-18)

[l (1-7)
ZDC@ZI 1<H] 1}#1( ))leJrl_L 1(1 77'])

From Equation (A10-17), Theorem 2 can then be re-written as follows:
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Zi:l (H;:lj#i(l - rj))m(?i

Mgz > pco (Z?:l (H]l‘lzl,j# 1- rj))mDi> + H;I‘I:l (1-m$)
Plllersy) = WV~ Laa
2ccoMear i (Hj:l#i(l - rj)>mCi
cco (A10-19)
> pco (Z?:l (H}lzlj#i(l - rj))mDi> + Hjl'lzl (1-1)
_ Z§:1 (Hj‘:l#i(l - rf))'nai
ZCQ@ZE:] (Hjl':l,j#(l - rf))’nCi
So, Equation (74) holds at L=l as well. It therefore holds for any L.
Finally, we get the following equation for calculating the untrustworthiness of the combined results:
e ﬁle(ml)
AR = > ccoMcary + Mooy
Hjl':1 (1 B rj)
- ZDQ@Z?:] (H}I:I,j%i (1- rj))mDi + H;l’lzl (1-7)
St (s = 1) ) ma I, -r) (A10-20)
ZCE@ A I L + b
> pce (Zi:l (Hj:l#i(l - rj))mDi) + 1% (1-1) Zucezl 1 (H] 1jAi (1-m ))mDi + I (1-n)

= Hj:l (1-n)
Yeco it (H}:l\j#i(l - rj))mcl' + H]l‘:l (1-n)

So, Equation (75) also holds at L=L. It therefore holds for any L.

A11. Proof of Corollary 2.2 (Recursive Independent MAKER algorithm)

Letly =1—1and e;5;, = (e1 A -+ Aer1) be the conjunction of the first I-1 pieces of evidence, and ey;7,) be the evidential element
that evidence e, x;, points to state 6. Since all pieces of evidence are mutually independent, from Equation (20), Equation (22), Equation
(23) and Equation (57), the joint probability in Equation (A8-10) of Appendix A8 becomes

P((Aleyx, ) N (Bler)) = p((Saazw) lern, ) N (sailer)) = P(Samy)lenry, P (Seiler) = My, @imp (Al11-1)

Putting Equation (A11-1) into Equation (A8-10) leads to

P U ((Alesxy,) N (Bler)) | = ox[Myazy) (1 = 11) + Moo gy Mat] + o1 Z M) MBL = O1fy7y (A11-2)
AnB=0 ArB=0
0co A, BCO
’?ls(m) = [fﬁa(ﬂl])(l 1) + Mo (axn)Mal + Z m, ary)Msl (A11-3)
A=y

Replacing Equation (A8-18) and Equation (A8-19) by Equation (A11-2) and Equation (A11-3), we can prove Corollary 2.2 in the
same way as for proving Lemma 2.1.

A12. Proof of Corollary 2.3 (Multiplicative MAKER algorithm)

Letl; =1 —1and ez, = (e1 A A1) be the conjunction of the first I-1 pieces of evidence, and e,;7,) be the evidential element
that evidence e;x;, points to state 6. If all L pieces of evidence are independent of each other and basic probabilities are assigned to
singleton system states and the system space only, Equation (A11-3) reduces to
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3

oy = Mg (1 = 11) + Mo g7y, Mat] + Mgy, Mot + Mgz, Mol + Merwy, Mol

( Mat + Mgz, (Met + (1 — 1)) + (Mg (L) T Myo (171,)) Mol

(lAh (mﬂ +mer+ (1 —-m)) + (me(ml + Mo 17, )Ml (A12-1)
- m()(lAll)(m(il + mep + (1 - rl)) + (m®(l/\ll + sz( ))(mgl + Me; + (1 — rl))
—(m, At T Maoiny) )(m®1 +(1-m))
= (ﬁlﬂ(ﬂh) + ﬁl@(lAh + Mo (17 (Mgt 4 e + (1 —11)) = (M) + Moo (1)) (Mer + (1 — 1))

Mgamy = [m@(mzl)(l —rn)+ ﬁlze(lml)m@l] + Me(171,) Mol

:~’7l® ary) T+ mzB 1Ah) )mol + (me ml + Mooy ) (1 —11) (A12-2)
—Mae iy, (1 —11) N
= (Mot + Myory)) (Mer + (1 —11)) — Moe 77,y (1 — 1)

Mo my = Mooz (1 —11) (A12-3)
At L = 2, from Equation (A12-1) to Equation (A12-3) we get

ﬁla(lxz) :Sﬁlm + Moy + Maoey ) Mgz + Mz + (1 —12))
—(Mey 4 Mae1)(Mez + (1 —12))
= (Mg +mey + (1 —11))(Mgz + Moz + (1 —12))

*(mol +(1=m))(mez + (1 —12)) (A12-4)
2
= | ] (Mo +mei + (1 —13)) — H (me;i + (1 —13))
i=1 i=1
Tﬁ@ (172) = (Mo + Mao1)(Meg + (1 —T2)) — Mgeq (1 —12)
= (Me1 + Myey)(Mez + (1 —12)) — Myey (1 —12)
(mel +(1=r))(Mez+(1-12)) = (L —r1)(1 —r2) (A12-5)
2
=[[mei+(1—r) -1 1)
i=1 i=1
2
Mo () = (1= T2)itzer = (1 —r2)mpey = (1=ra)(1—r1) = [[(1—r) (A12-6)
i=1
From Lemma 2.1, Theorem 2 and Equation (A12-4) to Equation (A12-6), we therefore get
ki = Zﬁc 12t ﬁ"‘z‘-}(ﬁz) = Zﬁlc(mm + ﬁl@(lm) + ﬁ"‘zeam)
Ccco Ce®
2 2
Z(H me; + me; + (1 —17)) — H (mei + (1 — ri)))
Ce® i=1 i=1
2 2 2
+< (me; + (1 —17)) Hl—rl>+H 1-r)
i=1 i=1 i=1
2 2 (A12-7)
=Y ] (mai + mei+ (1 1)) = N] [ (mei + (1 = 12))
Ce0 i=1 i=1
2
+H (mei + (1 —13))
i1
2
= H(mCi+m®l (1-r)) —1)H me; + (1 —17))
Ceo i=1
_ My~ 2 ’ 4 (1=r)) =TT? (1 —r
Py = _ i(lAZ) - 111 (mai + me; + ( ’:1)_) [[iq(mei + (1 — 1)) (A12-8)
> ccoMearz) + Mao(172) 172
_ M1 r 2 (1= =T12.(1 -1
Fiora) = Ly W [1iz: (mei + ( ri)) [l (1 —r) (A12-9)
> ccoMearz) + Mooz k72
Mgo 1702) _ILa-n) (A12-10)

Moo (1772) =
a2 = ECC@mC(l/\Z) +m29(1A2) kiza
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’ﬁoaxz) _ ﬁla(lm)
2ccolMeamay  DccoMcara) + Moara)
Hizzl(mSiJFm@l +(1-rn) - H:1( +(1-n))
Yo (TE(me+ mos+ (1 1)) — [ (mos + (1 1)) + ( 2a(mer + (1 - 1)~ [I24(1 - )
_ 1171 (Mg + mei + (1 —10)) — T2, (mei + (1 —11))
S ccol T2 (Mai + Mo + (1 = 11)) = NITZ-y (mos + (1 = 11)) + (TT2 (mei + (1 = 1)) =TI, (1 —r1))

_ T12 (Mg + moi + (1 = 1)) — [T2, (mei + (1 — 1))
Yol 121 (mai + mei + (1 — 1)) — (N — D)2, (mei + (1 — 1)) — [12(1 —ry)

p(flerrs) =

(A12-11)

ﬁ"‘@([l\ﬂ) _ _ 7?19(1@) _
YccoMenrz)  DccoMerz) + Moarz)
Hizzl (me; + (1 —17)) — H 1(1-1)
 Seco (T4 0ma +mo (1= 1)) — [y (mex + (1 =) + (T (mou + (1~ 1))~ [1241 1)
_ [15 (mei + (1 — 1) — T2, (1 —r)
Sceol lea (Mai + mei + (1 = 1)) = (N = D[2, (mei + (1 = 1)) — [[2,(1 — 1)

So, Equation (77) holds at L=2.
At L = 3, from Equation (A12-7) to Equation (A12-10) we have

p(®lers) =

(A12-12)

(ﬁle(lxz) + ﬁle(ﬁz) + ﬁlz@(ﬁz))

[ (ma + mei + (1 — 1)) — T2, (me + (1 — 1)) N [ (mei+(1—r) - [[2,(1—r)
ki7a k7o

H2 (1-r) (A12-13)

I (ma + mei + (1= 1))

k7o

12 (mei + (1 —r) —[T2,(1 —r) + [ -r) _ [12, (moi + (1 — 1)) (A12-14)
kyza kyra kiza

(Mora) + Maorz)) =
From Equation (A12-1) to Equation (A12-3) and the above two equations, we then get

m, 0(1A3) = (maaAZ) + Mer2) + Maoa7z2)) Moz + Me3 + (1 —13))

—(Mor2) + Mao172)) (M3 + (1 —13))

2 2
- Ll (o i =) gy + e + (1 — ) — iz o £ (12 11)) (’"G;;fz(l =10 (g + (1 1) (A1215)

I (ma + mei+ (1—1)) _ [15, (mei + (1 —11))

leZ leZ

Mg7r3) = (m@ 172) T Mo 1/\2))(m®3 +(1—-r3)) — ﬁlzo(lKZ)(l —T3)

= Hi:l (melit (1 - ri)) (m®3 + (1 _ T'3)) _ H?:}{(];f ri) (1 _ Tg)

T (mei+ (1 —1)) B .a-r

(Al12-16)

leZ k1K2

_ Hi2:1(1 ) 1

3
X _rs) :M (A12-17)
1A 2

ﬁlz‘*(lﬂ) = ’7‘2@(1@)(1 —T3) e
A2

Following the formats of Equation (A12-7) and Equation (A12-15) to Equation (A12-17), we assume that the following equations
hold at L=1;.

L-1 L-1
ks = > | ] (mei +mei + (1 =) = (N—1) [ [ (mei + (1 — 1)) (A12-18)
CeO i=1 i=1
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1 1
Figmy) = [ (me + mei + (1 —r))  [IiLy(me: + (1 —1)) (A12-19)
(anh) le(ll—l) k1m]71)
_ MEi(mei+(1-r) [IL,(0-r)
P _ (A12-20)
oant) le(ll—l) k1mr1)
L
~ 1 (1-r
Mae171,) = H;;#l)l) (A12-21)
-

From Lemma 2.1, Theorem 2 and Equation (A12-18) to Equation (A12-21), we then get

& _ Mg B M)
L) = = = = = — =
o) D ccoMourn) + Maoprn)  PoccoMaarn) + Meary) + Maoary)
[Ty (mg + mei + (1 —11)) I, (mei + (1 —11))
_ kir-1) kir -1
1 1 1 1 1
) [iL (mci +mei + (1 — 1)) _ [[ii(mei + (1 —1)) n [[ii(mei + (1 —1) _ ML (A -n) i [TL (1 —r)
e kir-1) kixg-1) kir-1) kixa-1) kix-1)

H1:1(m€l +mei + (1 —11)) — Hz 1(mei + (1 — 1))
ZCe@ (I_L 1(me +me; + (1 —13)) — H$1:1 (me; + (1 — rl))) + < i (Mei + (1 —1)) — Hflzl (1- ri)) + H (1-r)
_ [T (Mo + mei + (1 = 1) =TT, (mei + (1 — 1))
Yol It (Mei + Mei + (1 = 11)) — NI, (mei + (1 — 1)) + TTiy (mei + (1 — 1))

_ [T (Mo +mei + (1 — 1)) — [T, (moi + (1 —r2))
Y ceol Tt (Mai + Mo + (1 = i) — (N = DL, (mei + (1 — 1))

_ [T1y (Mo + mei + (1 — 1) = [T1y (mei + (1 — 1))

kixy,
(A12-22)
I I
ki, = > | (mei+mei + (1 —r)) = N=1) [ ] (me: + (1 —r2)) (A12-23)
Ce0o i=1 i=1
Similarly, we get

= " I
N i b (mei+ (1 — 1)) — [[2,(1—ri
Mo7y) = _ :9(1/\11) - []iL: (Mei + ( > 7;1)) [TiLi( r) (A12-24)

> ccoMearn) + Maeirn) 117G

~ L
- Moo 171 h 1 _p
Mo 7ty) = R H‘:;((_ L (A12-25)

Y ccoMeann) + Maoarn) 1
From Equation (A12-18) to Equation (A12-21), we also get
Moamy) Mgz
P R L R — _
mh dccoMeamn)  DceoMaary) + Moary)
[T (Mo + Mo + (1 = 1) T, (mer + (1 —11))
_ le(h -1) le(h -1)
[Tty (mei+mei+ (1 —r)) Ity (mei+ (1 —r)) | (IIEatmei+(1—r) [T, -r)
ZCE@ - + -
Kz -1) ki -1) ki -1 kixa -1
(A12-26)

- T (i e+ (1~ 1) — [T ey + (1~ 7))

ZCE@ (Hflzl (mCi + Me; + (1 — ri)) — Hi:1 (m@l ] — rl ) ( 1 X m@)x + (1 _ ri)) B Hflzl (1 _ ri))
- T (s e+ (1 = 72)) — [T (s + (1= 7))

ZCE@H?:] (mei +me; + (1 —13)) — N]_[l L(mei +(1—1)) + Hi:l (Mot + (1 — 1)) — H?zl(l )

_ TTLy (7 + s + (1= 1)) = TT2, (mou + (1 = 13))
Y ceol i (ma -+ mey + (1= 1)) = (N = TLL (mor + (1= 1) — T1L, (1 - r)
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Me17y) Me7y)
P(®ler) = YccoMenry)  YoceoMearn) + Mo
[T (mei+ (1 —r) [IL,0-r)
= kiza -1 kary-1)
> Hflzl (mei + mei + (1 —13)) H51:1 (me;i + (1 — 1)) + H51:1 (mei + (1 —11)) Hflzl (1-r) e
CcO le(ll ) le(llfl) le(h -1) klx(l]*l)

_ T, (mei + (1 = 1) — [T, (1 — 1)
S ccol Tis (mai + mer + (1 — 1)) — (N~ DITL (meg + (1 — 1) — [T (1 —11)
The above results show that the assumption of Equation (A12-18) to Equation (A12-21) leads to Equation (77) holding at L=I; as

well.
At L=l, from Equation (A12-22) to Equation (A12 -25), we have

(Myary) + Moy + Mao17))

L (o moi+ (1 =) — [T (i + (1 =r)) | T (men+ (1 —ri) — [T, (1 =) | [T (1=
kiz, kizy kizy (A12-28)

I (ma + mei + (1 = 1))

kizy,

(ﬁl@(mzl) + ﬁlz@(ml))
Il (mei+ (1 —r) — [ —r) | [IL (L —r) _ T (e + (1 — 1) (A12-29)

Kz, kiz, Kz,

From Equation (A12-1) to Equation (A12 -3) and the above two equations, we then have
Moy = (Maazy) + Moary) + Maearn)) (Ma + Mot + (1 —11))

—(Mory) + Moo (17yy)) (Mot + (1 —11))

L . . . L . — 7
— Hi:l (m@l +km91 + (1 rl)) (mal + Mo + (1 _ rl)) _ Hi:l (m(i + (1 rl)) (me)l + (1 _ rl)) (A12-30)
1AL 1AL
_ Iia(ma+mei + (1 1)) [Tiy(mei+ (1 — 1))
leh klﬂl

Meary = (Meary) + Maery)) (Mer + (1 —11)) — Mo 171,y (1 —11)

[T, (moi + (1 — 1)) 1,0 -n)

I S (et + (1 —r)) - Kir, (1=n) (A12-31)
Camet (-r) T1,0-7)
ki, Kz
I 1
~ -~ i 1-— Ti i 1-— Ti
mze(lxl) = mze(lxll) (1 — rl) = %—1) (1 - rl) = %_l) (A12-32)
1N 1AL

Equation (A12-30) to Equation (A12-32) hence hold for any L, from which we then have
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P(g\el—l) - T?lo(lm) - T?lo(lm)
)= _
YccoMeary  XceoMcany + Meqr
[T (ma +mei+ (1—1))  [liy(mei+ (1-r1))
— klxll lell
s (Mamatma+1-r) [ame+@1=r)))  Tamea+1-n) Il0-r)
ki, ki, i, iy
T (s + e+ (1 = 12)) =TT, (mes + (1~ 1)) (412-33)

- > ceo (ng (mei +me; + (1 — 1)) — TTiy (Mo + (1 — r,-))) + i (mei + (1= 1)) — [Ti (1 — 1)
_ [Ty (Mo + mei + (1= 1)) — [Ty (mei + (1 — 1)
ol lia (Mei +mei + (1 = 1)) = N[ iy (mei + (1 = 1)) + TTiy (mei + (1 = 1)) — [T, (1 —1y)

_ T (Mo + mei + (1 — 1)) = [Tiy (mer + (1 — 1))
Y ceol Lot (Mai + mei + (1 = 1)) = (N = DTy (moi + (1 — 1)) = [Ty (1 = 1)

p(Oleys)) = o) - o)
1) = = = — —
YccoMaumy  2ceoMcany + Moary
[lii(mei+ (1=r) [T, -r)
_ ki i 125
s (Mialma+mei+(1 =) Tlialmet =) , Tialmet (1 =r) [La(l-r)
cee ki, ki, ki, ki1,
1 1
_ [[ii(mei+(1-rn) [, -1)
Sceollict (Mai +mei + (1 = 1)) = (N = D[y (Mo + (1 — 1)) = [[iy (1= 1)

So, Equation (77) also holds at L=L. It therefore holds for any L.
The untrustworthiness for the above results is calculated by the following equation:

B Mo 17 _ Mo 17

2 cha’ﬁc(m) +ﬁ12@(m) ZCe@ﬁC(m) +"A%)(m) +ﬁ12@(m)
Hﬁ:l (1-n)
= im (A12-35)
s (Hamatme+(1-r) [lime+1=r)) | [is(moi+(1=r) [lia(=r)  [lia(1-1)
ceo ks, ka7, ks, ks, ki,
1
[l (1-m)

Yceollit (Mei+moi+(1—1) = (N=1)[ iy (mei+(1—7;))
So, Equation (78) also holds at L=L. It therefore holds for any L.
A13. Proof of Corollary 2.4 (Bayesian inference)
Given that there is no ambiguity in data and both pieces of evidence are fully reliable, either individually or jointly, and the

variables from which the two pieces of evidence are acquired are each the most important, then Equation (59) and Equation (60)
reduce to

P g
p(0len Aew) =< DpeoMaiim) (A13-1)
0 otherwise
Mo (timj) = DtimjWo(m) Qo ti.mj) Mot Momy V0 € © (A13-2)

From Equation (19), Equation (21), Equation (23), Equation (49), Equation (51), Equation (53) and Equation (54), we have
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1

_ Oum > ocoWamPo(iimj) + 1 — Tiimj
WDlimj = = 1 1

Wi Dmj
X
DocoWaPai +1 =T Y ycoWomPomj + 1 — Ty

(Egggwfilp{ili +1- T'li) X (E%@Wempemj +1- rmj)
- > vcoWormPe(timj) + 1 — Timj (A13-3)

(Cpeol xpai+1-1)x (deel X Pomj +1 — 1)
- > ol XDPotim)+1-1

_ (Zag@Peﬁ) X (Zgg@ij> 1

1 x 1 1
> scePeimj) 1
Woum) = Worm/ Wawem) =1/(1 x 1) =1 (A13-4)
Ay = 22 (A13-5)
pellpﬂmj
Mg = WaPaii = Poii and Momj = WomPomj = Domj (A13-6)

From Equation (48), putting Equation (A13-3) to Equation (A13-6) into Equation (A13-2) gets

~ DPoimj) Co(li.mj)
Mygimy) =1 X 1 X —— ><P91P9m =Dollim) = =
() Pabom ) S oCatim)

Putting Equation (A13-7) into Equation (A13-1) for any 0 € © leads to

VO € © (A13-7)

N Co(li,mj)
M1, mj) _ AceCA(lm) Co(limj)

Ole; Nemi) = =
P(0lew nem) 3 beoMp(im) Zseezcxw T S aceCim)

V0 € © (A13-8)

AceCAlimj)

If prior e, is acquired independently of both e; and e, its combination with both e; and e,,;, whose joint basic probability is given by
Equation (A13-8), is calculated by Corollary 1.6

p(0| (el' Ne ) A eo) _ ZAnB:ﬂp(A|eli A emj)pBO _ p('9|eli A emj)Pgo
L mj - -
’ 1= spyP (A|eli Aem)PBo  YoacoP (A‘eli A €mj)Pao
Co(limj) (A13-9)
= . — XDPw
> BcoCB(lim) _ __ Cotimj)Poo Voo
ZA&@ At X Pao 2 acoCatim)Pao
> BeoCB(im)

If e; and e,y are also independent of each other, their combination is then calculated by Corollary 1.6 as follows:

> AnB=oPADBm _ DoiPomj
1- EAHB ¢pAllme} ZBg@pBlimej

p(Oles Aemy) = voco (A13-10)

If prior e, is acquired independently of e; or ey, its combination with both e; and ey, whose joint basic probability is given by
Equation (A13-10), is calculated by Corollary 1.6

p(0] (e A ew) Neo) = arn-oP(Alei N em)Pro _ P(6]€i N en)Poo
1 mj - -
' 1= ampyP (Ales Aem)Pro > pcol (A‘eli A €mj)Pao
DotiPomj X Dao (A13-11)
> _BcoPBiiPBmj _ __ PoiPomiPeo Vo c®
ZAE@EP A(;i)) A”; X Dao > acoPatiPamiPao
Bc@F Bli’ Bmj
From Equation (9), we can finally re-write Equation (A13-11) as follows:
Coli omj X Poo
i m Cali Comj
p(g} (eli A emj) A eo) _ ZD&@CDI Euzezwfu _ oli ComjPoo )

Cati CAmjPA0
Ae@Z Cm S oo XPao  DacoCaii CAmD
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Appendix B. - Application of the MAKER framework to human wellbeing analysis
B1. Problem description and descriptive data analysis

In this section, the MAKER framework is applied to human wellbeing analysis based on the British Household Panel Survey (BHPS)
data [23]. The BHPS data collected for this study involves over 10,000 people for a period of 12 years and has 163,043 data records in
total [73,75]. The BHPS data is used to develop a system model within the MAKER framework to analyse the probabilistic relationship
between life satisfaction (y) as system output variable and health (x;) and income (x;) as system input variables.

In the BHPS data, life satisfaction y is categorised into 7 levels, labelled as system states H, (n = 1,---,7) from the lowest satisfaction
(H1) to the highest (H7), with the system state space defined by ® = {Hj,---,H}. In this paper, health x; is categorised into 3 grades: G,
(<0.6), G2 (0.6-0.8) and G3 (>0.8). Although more grades are used to categorise health scores from O to 1 in the original BHPS data
[73], the use of 3 grades is appropriate for demonstrating the application of the MAKER framework. For the same reason, income x; is
categorised into 3 bands: B; (£0-£19,999), B, (£20,000-£39,999) and B3 (£40,000+).

To demonstrate the application of the MAKER rule, we choose to analyse the data from one of the 12 years, named as wave 8, which
includes 10,548 data records. Table B-1 and Table B-2 show the one-dimensional contingency tables of the BHPS data to represent the
recorded frequencies in 7 levels of life satisfaction for 3 health grades and 3 income bands. In Table B-1 and Table B-2, ey and (eg2) is
the evidential element that health (income) points to level 0 of life satisfaction for 8 C ®.

The BHPS data is imperfect in that it is ambiguous and imbalanced. In fact, there are 184 cases where there is no answer to the level
of life satisfaction, meaning that they could be at any level from H; to Hy, or their level of satisfaction is unknown, so these 184 cases
are allocated to system space © in Table B-1 and Table B-2. The data is imbalanced as understandably people’s life satisfaction is not
evenly distributed across the spectrum of 7 life satisfaction levels and the number of people is rather different in different health grades
and income bands. For example, there are 3403 people highly satisficed at level Hg, compared with only 137 people least satisfied at
level H;, with an imbalance ratio of 25:1; there are 8222 people in the low income band but only 244 people in the high income band,
with an imbalance ratio of 34:1.

Table B-1
Contingency Table of Life Satisfaction for Health

Frequency e 1 em,1 em,1 ep,1 ens1 eH,1 ey, eo1 Total
Health grade x; G 56 59 124 147 164 79 73 35 737
Go 48 57 162 344 586 495 351 55 2098
Gs 33 73 277 814 2352 2829 1241 94 7713
Total 137 189 563 1305 3102 3403 1665 184 10548
Table B-2

Contingency Table of Life Satisfaction for Income

Frequency em 2 em,2 ey, ey, ey;2 ey, em,2 eo2 Total

Income band x; B 124 156 467 1091 2355 2470 1399 160 8222
B, 11 29 89 193 675 832 230 23 2082
B3 2 4 7 21 72 101 36 1 244

Total 137 189 563 1305 3102 3403 1665 184 10548

To analyse the interdependence between health and income in relation to life satisfaction, joint contingency Table B-3 is con-
structed from the same BHPS data, where ey 5 is the evidential element that both health and income point to level 9 of life satisfaction
for 0 C ©, Sy72) is the number of people having level ¢ of life satisfaction and at the k™ combination of health grade i and income
band j with k = j+ 3(i — 1), and S(;72) is the number of people at the k™ combination of health grade i and income band j.

Table B-3
Contingency Table of Life Satisfaction for Both Health and Income

Frequency  em 12 e,12 er;12 em,12 emy12 epe12 e, 12 eo12 Total
(S, am2) (St 72) (S, am2k) (Su,a72) (St 1m2) (St am2) (S, 1m2)) Soarmai) Saman)

Gy B 51 54 115 132 147 71 67 35 672
By 3 3 9 12 14 8 5 0 54
B3 2 2 0 3 3 0 1 0 11

Gy B 43 46 135 306 481 381 329 51 1772
: 5 11 25 36 102 106 19 4 308
B3 0 0 2 2 3 8 3 0 18

Gs3 B, 30 56 217 653 1727 2018 1003 74 5778
B, 3 15 55 145 559 718 206 19 1720
B3 0 2 5 16 66 93 32 1 215

Total 137 189 563 1305 3102 3403 1665 184 10548
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It can be observed from Table B-3 that the majority of surveyed people are in the lower income bands B; and B, regardless of their
health grades, and among high income band B; most people have high health grade Gs, with a rather small group of only 11 people
having low health grade G;. Although this small group of 11 people probably is not sufficient to generate statistically significant
conclusions for a combination of high income band and low health grade, the following likelihood analysis and the maximum like-
lihood inference using the BHPS data can still reveal statistically significant patterns for other combinations.

B2. Likelihood analysis of BHPS data

By applying the likelihood method for data analysis [72] as summarised in Section 2.3, normalized likelihoods for health (income)
are generated, as shown in Table B-4 (Table B-5), where ey; (ey) is the evidence acquired from the ith grade of health (the jth band of
income) fori,j = 1,--,3. Interesting patterns can be observed from these two tables. Suppose middle level Hy is regarded as neutral,
above H, as satisfied with life and below H, as unsatisfied with life. From Table B-4, people with low health grade G; are 7.85 times
more likely to be unsatisfied with life than satisfied, with 7.85 equal to 0.69 (0.2997+0.2289+0.1615) divided by 0.0879 (0.0388+
0.017+0.0321). People with middle health grade G, are also 1.72 times more likely to be unsatisfied with life than satisfied. In
contrast, people with high health grade Gs is 2.09 times more likely to be satisfied with life than not.

Similarly, from Table B-5, people in the low income band B; are 1.1 times more likely to be unsatisfied than satisfied; however,
people in the middle income band B, are 1.53 times more likely to be satisfied than not, and people with high income B3 are 1.55 times
more likely to be satisfied than not. Another observation is that people in the lower income band are more likely to be unsure about life
satisfaction, i.e. with higher likelihood left for ©, than other groups of people. Note that these observations are only limited to wave 8 of
the BHPS data.

Table B-4
Normalized Likelihood of Life Satisfaction for Health
Likelihood e, 1 em,1 en,1 em,1 eng1 eH,1 em,1 eo1
X1 Gi(e11) 0.2997 0.2289 0.1615 0.0826 0.0388 0.0170 0.0321 0.1395
Gz(e12) 0.1711 0.1473 0.1405 0.1287 0.0923 0.0710 0.1030 0.1460
Gs(e13) 0.0525 0.0842 0.1072 0.1359 0.1652 0.1812 0.1624 0.1113
Table B-5

Normalized Likelihood of Life Satisfaction for Income

Likelihood en,2 €H,2 ep,2 e, en;2 eHy2 en,2 €02

X2 Bj(e21) 0.1373 0.1252 0.1259 0.1268 0.1152 0.1101 0.1275 0.1319
Bs(e22) 0.0635 0.1213 0.1250 0.1169 0.1720 0.1933 0.1092 0.0988
Bs(e23) 0.1012 0.1467 0.0862 0.1116 0.1609 0.2058 0.1499 0.0377

A two-dimensional likelihood table for both health and income is given in Table B-6, where e(; 55 is the evidence acquired from the
k™ combination of health grade and income band fork =1,---,9. From Table B-6, interesting patterns can also be observed. One of most
noticeable patterns is that people in the high income band with low health grade are 16.06 times more likely to be unsatisfied than
satisfied, being the most unsatisfied people among all groups, although the sample size of this group is the smallest, with only 11
people. In contrast, people in the high income band with high health grade are 3.48 times more likely to be satisfied than not, being the
most satisfised people among all groups. Other patterns can also be observed from Tale B-6.

Table B-6
Normalized Likelihood of Life Satisfaction for Both Health and Income

Likelihood ey, (172) ey, (172) ey, (172) ey, (172) en, (172) ey, (172) er, (172) €o(172)
Gy By (e(lKZ)l) 0.2950 0.2264 0.1618 0.0801 0.0375 0.0165 0.0319 0.1507
B, (e(lxm) 0.3007 0.2180 0.2195 0.1263 0.0620 0.0323 0.0412 0.0000
B3 (5(1K2)3) 0.5026 0.3643 0.0000 0.0791 0.0333 0.0000 0.0207 0.0000
Gy B (6(1K2)4) 0.1770 0.1372 0.1352 0.1322 0.0874 0.0631 0.1114 0.1563
B, (e(lmﬁ) 0.1383 0.2206 0.1683 0.1045 0.1246 0.1180 0.0432 0.0824
B3 (6(1K2)6) 0.0000 0.0000 0.3481 0.1502 0.0948 0.2304 0.1766 0.0000
Gs3 B (e(1K2)7) 0.0616 0.0833 0.1084 0.1407 0.1566 0.1668 0.1694 0.1131
B, (e(lxz)s) 0.0236 0.0855 0.1052 0.1197 0.1941 0.2273 0.1333 0.1112
B3 (euxz)g) 0.0000 0.1008 0.0846 0.1168 0.2027 0.2603 0.1831 0.0518

The above observation of interesting patterns may not be 100% reliable as the BHPS data is ambiguous and imbalanced. A question
is then how trustworthy these patterns can be. To answer this question, we need to investigate how reliable the likelihoods of Table B-4
to Table B-6 may be, which depends on the quality of the BHPS data. BHPS data collection is a carefully designed and well managed
process. It is beyond the scope of this paper to investigate if there are concerns on the data collection process or sample size. However,
since the above BHPS data is imbalanced, e.g. with a rather small number of people in the high income band, there is a need to
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investigate whether the BHPS data is of appropriate quality for generating the likelihoods of Table B-4 to Table B-6, or how trustworthy
it is to use the likelihoods of Table B-6 for inference. To facilitate the investigation, an optimal learning model is built and solved in the
next subsection.

B3. Construction of optimal learning model

Theorem 1 can be applied to enhance the above likelihood analysis of the BHPS data on the relationships between life satisfaction
and two input variables. In this section, we first build an optimal learning model using the data and the above likelihood analysis
results, and then use the optimally learnt results to reanalyse the relationships in the next section.

In Equation (59) and Equation (60), interdependence index @y; gr,j for any A, B C @ can be calculated using Equation (49) and the
likelihoods of Table B-4 to Table B-6, as shown in Table B-7. The values of @j; g, for A, B C © in Table B-7 are all larger than 1, except
for some zero values mostly for the high income band, apparently caused by imbalance and lack of data, indicating that health grades
and income bands are highly dependent in people’s assessment of life satisfaction. For example, @3 923 = 7.6217, 6.9827 and 7.5184
for @ = Hs, He, Hy for the group of people with high health grade G5 and in high income band Bs. This means that health and income are
very highly dependent on each other for this group of people’s assessments of life satisfaction, which is consistent with the patterns
observed in the previous section.

Table B-7
Interdependence Indices for Every Pair of Health and Income
Interdependence Indices H; H, Hs H, Hs Hg H, (€]
G1 B 7.1669 7.8982 7.9638 7.6505 8.4096 8.8195 7.7803 8.1912
By 15.8084 7.8516 10.8784 13.0781 9.2950 9.8136 11.7479 0.0000
Bs 16.5693 10.8480 0.0000 8.5895 5.3377 0.0000 4.2910 0.0000
Gy B 7.5315 7.4400 7.6448 8.0966 8.2272 8.0694 8.4887 8.1145
B, 12.7331 12.3441 9.5813 6.9451 7.8509 8.5964 3.8460 5.7104
B3 0.0000 0.0000 28.7339 10.4552 6.3827 15.7577 11.4392 0.0000
G3 B 8.5436 7.9056 8.0335 8.1622 8.2270 8.3596 8.1820 7.7008
B, 7.0799 8.3738 7.8540 7.5316 6.8297 6.4911 7.5140 10.1113
B3 0.0000 8.1610 9.1524 7.7006 7.6217 6.9827 7.5184 12.3403

There is no data to calculate @ g for A # B. In Equation (60), joint likelihoods could in theory be taken into account for any level
(1-7) of satisfaction in each income band with unknown satisfaction in each health grade, as well as for any level (1-7) of satisfaction in
each health grade with unknown satisfaction in each income band. However, the data of Table B-3 is complete in the sense that in any
case both health and income values are recorded. This means that any missing value for life satisfaction is associated with both health
and income rather than one of them. As such, in the BHPS data there is no cross-dependency between any level (1-7) of satisfaction in
each income band with unknown satisfaction in each health grade, and vice versa. We then set @4;; g = O for A # B because unknown
life satisfaction was not recorded for health or income separately but for both of them jointly.

To infer the level of a person’s life satisfaction from her health grade and income band using Equation (59) and Equation (60),
weights and reliabilities in the equations need to be given, either assessed subjectively or learnt from data or both. In this section, we
show how to use the BHPS data to learn these parameters using the optimal learning model of Equation (84) to Equation (96). In this
learning model, there are 48 variables in total, including 24 weights wy; , wyz, and Wyar2) forall @ C ©; 15 reliabilities ry;, ro;, and rax2k
fori,j=1,--,3andk =1,---,9. In addition, since all 10548 observed data records are used for learning, the prior of all the data are also
combined to reduce the effect of data imbalance on parameter estimation. The prior distribution of all the data is calculated as follows:

Table B-8
Prior frequency and distribution

€H,0 €H,0 €H30 €H,0 €Hs0 €H,0 €H,0 €0
Frequency 137 189 563 1305 3102 3403 1665 184
) 0.0130 0.0179 0.0534 0.1237 0.2941 0.3226 0.1578 0.0174

In Table B-8, ey is the evidential element that the prior points to life satisfaction level 0 for 6 C ©. Reliability and weights for the
prior are denoted by ry and wy for 6 C ©.
A vector of all 48 parameters to be learnt in this case is represented by /; as follows:

M= [Weo, To, Wat, T, oz Tarap VO € ©,1=1,2,i = 1,3,k =1,--,9]" (B-1)

The first objective function f; (1) of the optimal learning model only includes fi»(4) as all the 10548 records are complete in that
each has both health and income recorded. p(6|e(;72)) in Equation (90) is the probability generated by applying Theorem 1 to combine
evidence e;; acquired from the i health grade with evidence ey acquired from the j™ income band with their interdependency taken
into account, which is in turn combined with prior e, as a piece of independent evidence for all i,j =1, ;3 and k = 1, ---, 9.
Accordingly, Py a7y in Equation (90) is the probability of state ¢ given in a data record for the kM combination of health grade G; and
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income band B; for k = 1, ---,9 where state A is observed. From the data of Table B-3, there are Py 7o = 1 at @ = A and Pyi7a = 0
atf # Aforany 6,A C ® and k =1,---,9; the frequency figures defined in sub-objective function fi,(4) are given in Table B-3, with S, 5,
=Sz + -+ Sarze = 10548.

In the second objective function f (1), Wy in Equation (93) is the reference weight of health (I = 1) or income (I = 2) for state 0, and
is assumed to be the upper bound of wy, in this case, or Wy = Wy for  C © under the notion that health and income should play their
most important roles in inference for life satisfaction. Wy, in Equation (95) is the reference weight of both health and income for
state 6 and is also taken as the upper bound of Wy 75, OF Wy(172) = Wy(172) for any 6 C ©. In principle, the reference weights of health
and income reflect their perceived importance in assessment of life satisfaction at different health grades or income bands and should
be estimated in the data collection processes. 7;; in Equation (92) is the reference reliability of evidence e;, and is assumed to be the
upper bound of r;; forany l = 1,2, i = 1, ---, 3 under the notion that any evidence should be as reliable as possible in inference for life
satisfaction. 7155 in Equation (94) is the reference reliability of evidence ;) and is assumed as the upper bound of 1355 fork =1,
---,9. In principle, the reference reliability of evidence reflects the perceived correctness of the evidence acquired from the collected
data and should be estimated in the processes of the data collection and evidence acquisition.

In the optimal learning model, constraints include only upper and lower bounds for the 48 parameters to be learnt. In this study, the
data used to acquire evidence is given in Table B-4 for ey; (i =1,-+,3), in Table B-5 for ey; (j =1,---,3), and in Table B-6 for ear2)k k =
1,---,9). These three tables all originate from the same source of the BHPS data given in Table B-1 to Table B-3. The BHPS data shown in
Table B-1 to Table B-3 is complete. Although there is missing data in the BHPS data recorded to the state space © as unknown, it is
recorded separately so that the missing data does not incur cross-interdependency between health grades and unknown for income,
and vice versa. However, the BHPS data is still imperfect in that it is severely imbalanced, causing concerns on how trustworthy it may
be to use the likelihoods of Table B-6 alone for inference.

In fact, such concerns are genuine and can be revealed by applying the rules of thumb, as discussed in Section 2.3. The expected
counts for all cells in Table B-3 can be calculated using the simple approach of Row Total times Column Total divided by Total. For
instance, the expected count for the cell at the Gi — B; row and the ey, (17 column is given by 8.7 = 872 137 Table B-9 shows the
expected counts for all the cells.

Table B-9
Expected Counts in Each Cell for Joint Health and Income

Expected count |€y, (172) |€H, (172) | @H, (1A2) | € H, (172) | € Hs (172) | € He (172) | 8 H, (1A2) | €0 (172)
B, 8.7 12.0 359 83.1 197.6 | 216.8 | 106.1 | 11.7

S B |00 [ QY[ 67 [ 159 | 174 | 85 [(0.9
B, | 0D ][ 02 ] 06)] |G| G35 | 01D ]02
B, | 23.0 | 318 | 946 | 2192 | 521.1 | 571.7 | 279.7 | 30.9
S | B, | @0)| 55 [ 164 [ 381 [ 906 | 994 | 48.6 | 54
B, | 02) ] 03] o) [ 22| 53 58 | 2.8) [(0.3)
B, | 75.0 | 1035 | 3084 | 714.9 [1699.2 | 1864.1 | 912.1 | 100.8
& | B, | 223 | 308 [ 91.8 [ 212.8 [ 505.8 | 554.9 | 271.5 | 30.0
B, |8 | B9 [ 115 | 266 | 632 | 694 | 339 | B.8)

It is apparent from Table B-9 that the data of Table B-3 does not satisfy the general rule of thumb as there are 22 cells where
expected count is < 5 as marked by red and purple ellipses. The data does not satisfy Yates’ rule of thumb either as more than 20% of
cells with the expected counts being 5 or less have the expected counts of less than 1, as marked by purple ellipses. If these rules are to
be followed for statistical inference, questions arise regarding to what extents the joint likelihoods of Table B-6 can be trusted for
reasoning and decision making.

The above discussions lead to questioning whether the likelihoods of Table B-4 and Table B-5 should be used to enhance reasoning
and decision making. To answer this question, we first calculate the expected counts for all cells for the data of Table B-1 and Table B-2,
as given in Table B-10 and Table B-11. The results of Table B-10 show that the data of Table B-1 fully satisfy the general rule of thumb,
which means that the evidence acquired for health from Table B-4 should be of good quality for inference. While there are 3 expected
counts < 5 in Table B-11, so the general rule of thumb is violated, Yates’ rule is satisfied. As such, the evidence acquired for income
from Table B-5 should also be of good quality for inference. Although the data of Table B-3 does not satisfy the rules of thumb, it can be
used to calculate the interdependence indices in Table B-7. In this context, it is conjectured that combining evidence e;; with evidence
eyj for inference should lead to better trusted conclusions.

Table B-10
Expected Counts of Each Cell for Health

Expected count em1 em,1 em,1 em,1 er;1 €H,1 em,1 eo1

x1 Gy 9.6 13.2 39.3 91.2 216.7 237.8 116.3 12,9
Go 27.2 37.6 112.0 259.6 617.0 676.9 331.2 36.6
Gs 100.2 138.2 411.7 954.3 2268.3 2488.4 1217.5 134.5
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Table B-11
Expected Counts of Each Cell for Income

Expected count en,2 em,2 em,2 ey, ey;2 €Hg2 €H,2 €e2

X2 B, 106.8 147.3 438.8 1017.2 2418.0 2652.6 1297.8 143.4
B,y 27.0 37.3 111.1 257.6 612.3 671.7 328.6 36.3
Bs 3.2 4.4 13.0 30.2 71.8 78.7 38.5 4.3

Following the above analysis, without loss of generality and considering the robust process of collecting the BHPS data yet with its
observed imbalance, a high confidence of 95% with an error of +5 in the BHPS data is assumed to measure the ability of using the data
to generate correct judgements or conclusions. Under this assumption, all lower bounds for weight and reliability are assigned to 0.9,
Or Wy =Ty =Wyarz) =TFaxax = 0.9, and all upper bounds to 1, or Wy = Fi; = Wy7a) = Faxoy = 1 foralll =0,1,2,i =1,-,3,0 C©
andk =1,---,9.

The optimal learning model is therefore formulated as a bi-objective nonlinear non-smooth mathematical programming problem,
having 2 prioritised nonlinear non-smooth objective functions and 48 variables with their lower and upper bounds as constraints. In
this study, Excel Solver is used to solve the problem by selecting the Evolutionary engine.

B4. Results, analysis and discussions

The first objective f; (1) is of the top priority and is minimised first by setting the starting values of all the parameters to the upper
bounds. The optimal solution is given by f; = f1(4") = 0.0514. The second objective f5(4) is then minimised by adding the priority
constraint: fi (1) < fj + 6 with § = 0.00002. The optimal solution for the second objective is given by f; = 0.01. The detailed solution
process using Excel Solver can be found in the provided Supplementary Materials. The optimal results are analysed as follows.

The optimal values of the weights and reliabilities for health, income and the prior are shown in Table B-12, where w}, is the optimal
weight of health (I=1), income (I=2) and the prior (I=0) for state 6. r;; and t;; are the optimal reliability and trustworthiness of evidence
e;; acquired from the it" health grade (I=1) or the i income band (I=2).ry and t}, (Ii = 0) are the optimal reliability and trustworthiness
of the prior eg.

The optimal values of the weights and reliabilities for both health and income are given in Table B-13, where w55 is the optimal
weight of both health and income for state 6. r(;55)¢ and ;) are the optimal reliability and trustworthiness of evidence e 7o)
acquired from the k™ combination of health grade i and income band j fori,j=1,---,3and k =1,---,9.

Table B-12
Parameter Values for Health, Income and Prior

Optimal parameter Health Income Prior
€11 €12 €13 €21 €22 €23 €o
Wi 0.9255 0.9067 0.9063
Wit 0.9432 0.9256 0.9027
W;Ial 0.9050 0.9673 0.9005
Wi 0.9016 0.9212 0.9001
Wit 0.9976 0.9587 0.9924
Wl*if,l 0.9646 0.9285 0.9961
Wi 0.9002 0.9190 0.9002
Wy 0.9081 0.9287 0.9011
T 0.9377 0.9588 0.9996 0.9001 0.9509 0.9627 1.0000
t; 0.9368 0.9574 0.9995 0.9031 0.9501 0.9615 1.0000
Table B-13

Parameter Values for Both Health and Income

Optimal parameter Gy Gy G3
By By B3 By By B3 By B, B3
€ar2)1 €ar2)2 €172)3 €(172)4 €a1r2)s €ar2)6 €ar2)7 €ar2)8 €(172)9
Woara) Wh, 172y = 0.9161, Wh,(172)" = 0.9040, Wi, 172y = 0.9002,
Wy, (1x2) - 0.9002, Wi, 172y = 0.9996, Wy, 172y — 0.9692,
Wi, (17v2) = 0.9001, We(i7z) = 0.9021
Tamak 0.9579 0.9568 0.9761 0.9729 0.9796 0.9281 0.9071 0.9714 0.9311
tarak 0.9558 0.9549 0.9745 0.9713 0.9784 0.9279 0.9091 0.9703 0.9317

One observation from the results of Table B-12 and Table B-13 is that the prior is fully reliable and trustworthy with r§ = 1 and t;
= 1 but none of the other evidence is fully reliable or trustworthy, i.e. ej; for health, ey for income and e, for both health and
income for i,j=1,--,3 and k = 1, ---, 9. This means that the maximum likelihood evidential reasoning is not the same as the
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straightforward likelihood inference given in Table B-6 for this case, even though ey;, ey and €7k are all acquired from the same
BHPS data that is complete and is deemed of high quality. Another observation is that wy,;7)- and wy, ;75 are among the largest of
Wyro) forall @ C © as shown in Table B-13, so are w, ; and wy, ; among wy, forall ¢ C ©® and Il = 1, 2 as shown in Table B-12. This is due
to many more people satisfied at levels Hs and Hg than at other levels. The maximum likelihoods p(0|e1i Aey) fori,j=1,-, 3 andall
6 C © are given in Table B-14, which are generated using the optimal weights and reliabilities to combine every pair of health grades
and income bands without the prior taken into account.

Comparing the maximum likelihoods of Table B-14 with the ordinary likelihoods of Table B-6, one can find that the formers are
larger than the latter for every combination of health grades and income bands for state Hs and state He. This is because optimal
weights Wy, ;75 and wy, ;7o) are among the largest of w55+, and wy; ; and wy, ; among wy, forall ¢ C © and I = 1,2. This is one of the
prominent features of MAKER in the sense that more important and more reliable evidence is reinforced in the inference process.

Table B-14
Maximum Likelihoods of Life Satisfaction for Joint Health and Income

p(0lexi A ex) H; Hy Hs Hy Hs Hg Hy ] i

G1 B; (6(1*2)1) 0.2885 0.2202 0.1583 0.0817 0.0453 0.0224 0.0364 0.1473 0.9559
B2(e(1m)2) 0.2877 0.2109 0.2087 0.1219 0.0728 0.0424 0.0440 0.0116 0.9549
Bs(e(lxzp) 0.4745 0.3443 0.0104 0.0800 0.0440 0.0122 0.0280 0.0067 0.9746

Go B; (6(1*2)4) 0.1749 0.1362 0.1331 0.1293 0.0965 0.0689 0.1092 0.1521 0.9714
B2(£(1K2)5> 0.1358 0.2092 0.1614 0.1034 0.1348 0.1242 0.0472 0.0839 0.9784
BB(£(1K2)6) 0.0103 0.0114 0.3211 0.1439 0.1048 0.2336 0.1681 0.0068 0.9280

G3 B; (6(1*2)7) 0.0599 0.0815 0.1050 0.1359 0.1693 0.1753 0.1634 0.1097 0.9093
Bg(e“m)s) 0.0245 0.0827 0.1013 0.1159 0.2058 0.2330 0.1295 0.1072 0.9704
33(6(1*2)9) 0.0021 0.0966 0.0820 0.1127 0.2142 0.2655 0.1748 0.0521 0.9318

Another feature of MAKER is that it generates optimal values for parameters to measure the extents to which each piece of evidence
and their interdependencies should be used as much as possible for more trustworthy inference, whether or not the collected data is of
high quality or not. In fact, the maximum likelihoods of Table B-14 are at least as trustworthy as the ordinary likelihoods of Table B-6
because every trustworthiness tj; ,; in Table B-14 is no less than the corresponding trustworthiness ¢,y in Table B-13, or tj; ,; >
tarak foranyi,j=1,---,3and k =1,---,9.

In this case study, the differences between the maximum likelihoods of Table B-14 and the ordinary likelihoods of Table B-6 are not
significant. This is due to the data imbalance problem in Table B-3 not being that severe. However, if more health grades or income
bands are used for human wellbeing analysis [73,74], the data imbalance problem will become more severe. Also, if more variables
than health and income are used for multiple factor analysis of human wellbeing [73,75], the data imbalance problem will become
even more pronounced as the number of cells in a joint contingency table increases exponentially with the increase of variables or their
discrete referential values or categories. One way to deal with such complex inference problems with limited data is to develop hi-
erarchical models using the belief rule base methodology [68], although this topic is beyond the scope of this paper.

Data availability

Data will be made available on request.
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